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Annual Statement for the year 2017 of the AFFILIATED FM INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. treasUry SECUMLES. ........cverevrrrecieerrirreeeiseesesise et ssessesssssssssessesssnes | eveees 185,862,412 | ............. 6.3 | ...... 185,862,412 | ..o | i 185,862,412 | ............. 6.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 Issued by U.S. government Sponsored agenCIES...........cvuureererrererneereens | wonrereeeesesneessesesnnes | coneseeeneens 0.0 [ o [ e | et eees (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vuvrvererrirrirceeieieeieeie ettt ss s sesssssensnnns | sresene 159,998,978 | ............. 54 | ... 159,998,978 | ....ovoereeerreireinens | cevereeeens 159,998,978 | ............. 54
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeeevees | ceveivenne 10,275,603 | ............. 03| .. 10,275,603 | ...coovveverveererieeeens | e 10,275,603 | ............. 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeevieeiveeecreeieens | e 12,277,513 | ...l 04 .. 12,277,513 | oo | e 12,277,513 | ...l 0.4
1.43 Revenue and assessment 0bligations.............ccvverereneenrensinceneneenensiens | ceveees 200,394,835 | ............. 6.8 | ... 200,394,835 |...coovrrirrierrrireinns | eereeenein 200,394,835 | ............. 6.8
1.44 Industrial development and similar 0bligations.............cccceeeeivieniieeiiies e | cevreenenad 0.0 [ oo e | e (0 [ A 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........coooririrrnenrnneneseneis | ceeeeeeseennes 26,942 | o000 [ 26,942 | | s 26,942
1.512 Issued or guaranteed by FNMA and FHLMC.. ..138,446,955 v 138,446,955
1513 Al OthT ... nsseees | eeeneeas 247,123,606 | ......c......8.3 | o0 247,123,606 | ..oooovoocvericiincinnies | e 247,123,606
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........coocoovt | cooninrnmininereiiniinns | ceeeneinnd 0.0 [ [ e | e 0 [ oo 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1,523 All 0NN ...ttt ssssenene | stseessssssesssssnsseneies | reisreiand 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES)...o.vvvveieriiciscieeeesise et enssnssens | enenes 322,520,339 | ........... 109 | ... 322,520,339 | ..ovorerrererseiiniens | eerenenni 322,520,339 | ........... 10.9
2.2 Unaffiliated non-U.S. securities (including Canada)...........ccccevevveererveveseiiens | vevvevee 91,238,850 | ....couue 31 | 91,238,850 | ...vevrrerieieiieieiieis | e 91,238,850 | ..cocvuve 3.1
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MUtUAl FUNDS...........ccueveeveieececeeee et | ceveeees 83,851,050 | ............. 28 | .. 83,851,050 | ..oooovvererercrereiiiens | e 83,851,050 | ............. 2.8
3.2 Preferred stocks:

3.3

34

3.21 Affiliated
3.22 Unaffiliated

Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32 Unaffiliated.

Other equity securities:

341 ATFIREE.........vvecveeeee e esiessesisssesiessssssssssssssssssssnssns | srssssssssssessensenses | oenseennens020) | i | e | e [V IO 0.0
342 Unaffiliated........cooveeieieieiissessiesisnsssssssnssnnes | eensnnsssssssssesnseses | nneenneennsi0000 | it | | e (0 [ 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, .....eoveeeeeiiiiieseeeeeeeieessessnisnesssessenninnns | srenssnsinsssnsssseeses | nneennennnd020) |t | e | s (VN 0.0
3.52 UNAffili@ted.........ccoeorrrrrirreieiseisessssssss s sssississsssssssssssssssssssenss | srsssssssssssessssssensses | venssensnsns020) | inviesissississiissiens | eesesssssssssisssenins | e [V IO 0.0
4. Mortgage loans:
4.1 Construction and land development............ccovrrrrinrnnininennennnsineenneneennnes | onernneseessssesnnssnssenss | vnereerneend0:0) | oriniinsiirisinsnsinies | oresessiseesnsresnseeees | reessssesssssessessnssesnad (V1N I 0.0
4.2 AGHCURUTAL ..ot ssssessessesssssssessesssssssenses | snssesesssssnensessssensens | enrenrernens0:0) [ eniisiieienissieieinies | e | veveeresesessssssesesennd (01 IO 0.0
4.3 Single family residential Properties...........ccovuerrerrerrrrenenrereenensesnessssssesnnees | csnesnseseessssessnnssnssenes | rneeerneend0:0) | vrierinrissiisinsnsinies | orensnsesnessssesnsenness | oressssessnssessessnnseesnd (01 IO 0.0
4.4 Multifamily residential Properties............ccoevevveerivcrereeeeeneieeseeeeeeeesssiesssenenes [eesvenserevessssesssssseenes | seveerereed000 [ o | e | creveveee e (0] I 0.0
4.5 COMMETCIal I08NS.......c.oveererirreieireieissinseseeesssesseisssssssssssssessssssssesssssssssesssnsses | csnssesssssssssesssnssnssenss | sresseenesnd0:0) | rrvrerinsisniinssnsnniinsns | oresssnsssnsssssessnnssnsss | nvessssessssssssessnsssnssnd (V1 I 0.0
4.6 Mezzanine real estate 108NS..........ccvvreveeinerernrnenernineiessssiseessssssnenes | nssnseneenesssnesnessens | nerierrnennd0:0) | i | | e (V1N IO 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY.......ccovvieiiininieieiiissieiessissssesesssssssessessssnns | sressesssssssessessssesesies | soeseessssans 0.0 [ oo | e | e (01 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........c.cccvvevevcreerierieeesreeeeeeesees | ceveeverensnesinssneniens | eereerenrernn0.0 [ | eeverere s | eererreres e (01 I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of dEDL)..........ccueviieiicccee e
6. Contract loans
7. Derivatives
8. Receivables for securities . .
9. Securities lending (Line 10, Asset Page reinvested collateral)............cccocvcvevereereenns | covernens 42,880,694 | ............. 14 | 42,880,694 |......... D,9.9 G B )9, TN IR XXX...
10. Cash, cash equivalents and short-term investments.............ccccuevvevivereiercesiciens | e 194,672,989 | ............ 6.6 |.... 194,672,989 | .......... 42,880,694 | ............ 237,553,683 | ............. 8.0
11. Other invested assets 0 [ | | s [ 0.0
12, Total INVESIEA @SSELS........ceueeerecerriecice ettt ens s | eoeee 2,963,015,157 | ......... 1000 | ..... 2,963,015,157 | .......... 42,880,694 | ......... 2,963,015,157 | ......... 100.0
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Annual Statement for the year 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes

6.2 Totals, Part 3, COIUMN 13........oiiiiiirr bbb
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt

7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes

8.2 Totals, Part 3, COIUMN O........couiiiiiiieciie bbb bbb bbb
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8).........cceriiieriiririieisiieie ettt ss st
10.  Deduct total NONAAMItEE @MOUNTS............cvuiiiiir bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemiriresseriseesisesssessssessssessess s sssse s est st st bbb

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14)........coviveiieeeieieieiese ettt st be s snsnn
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Annual Statement for the year 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s

3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

4. ACCIUAI OF QISCOUNL.......o.oeiivtie ittt bbb bbbt s bbbt b2 e b e 4 s bbb bbb s e e bbb s bbb s s e bt a st b st s bbb b s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i

Total gain (loss) on disposals, Part 3, Column 19
Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt

9.2 Totals, Part 3, COIUMN T4.........ouece ettt bbbt s bbbt s bbb

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2  Totals, Part 3, COIUMN 1.t bbb bbb bbb st n st

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year...

Cost of bonds and stocks acquired, Part 3, Column 7

o N

Unrealized valuation increase (decrease):

41  Part1, Column 12.............. (156,929)

2,454,030,210

840,142,934

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b2 bR 4 s 44 s 44 R4 AR bbb bbb s s s bbb bbbt es

892,187

42 Part2, Section 1, Column 15.

4.3 Part2, Section 2, Column 13. 199,316,872

44  Part4, Column 11 (32,053,676)

167,106,267

Total gain (loss) on disposals, Part 4, Column 19........cc.cccovevervrverrerrennnns

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

59,900,774

779,970,339

Deduct amMOrtiZation Of PIEMIUM........c.cveviciiesiscieiesss et ess st s bt s bbb st £t 888 R8RSR s bbbt en b s n b

6,345,424

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1  Part1, Column 14..............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14. 10,295,135

9.4 Part4, ColUMN 13 ..ttt sensnsns

10,295,135

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..

11, Deduct total nonadmitted amounts.........cccceuerrererernnreirninnenns

12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns

Si03
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Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..185,889,353 .184,159,013 185,673,754 | ..ovooennne 188,357,046
Governments (Including all obligations 2. Canada.... 159,998,979 158,479,213 160,468,279 | ...coccvvvviernnn 155,413,000
guaranteed by governments) 3. Othr COUNMMIES.....c.ocvieiveiiei | eerieiiieieeeiesissesesississesiess | eereessssssesessssssssssssssssssssens | cressesosssssessessesssssssessessnsansess | cosssesssssmssssessessnssssesssssssansns
4. Totals.......ccceuue ..345,888,332 .342,638,226 .346,142,033 .343,770,046
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coverernirernerenerrnnrienes | nereessieneseenens 10,275,603 | ..oooovvrvnerieenns 10,554,174 | oo, 10,844,938 | ...ooovcvinrirniiiinne 9,075,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cccovoereeiieiieeerccenes | eveeeiiieeenienas 12,277,513 | oo 12,628,935 | .....ccovvrene. 13,017,026 | .......ccouue.. 10,965,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ooserennernseressrrnsrienes | cnsrenssrenerennn: 338,841,790 | ocvvverrecninenns 344,907,415 | oo 347,311,745 | oo 313,444,789
Industrial and Miscellaneous, SVO Identified 8. United States.......cccoevvvrveeeins | e 569,643,947 | ...coevvevernnn 576,667,113 | ..covevverern 571,808,761 | ..covvvevrrnes 565,852,716
Funds and Hybrid Securities (Unaffiliated) 9. Canada........ccccooeeeervieriieieens | e 83,490,002 | ....cooovcverinne 82,735,208 | ....cevverirein 83,820,487 | ..oeviervicrras 81,738,999
10. Other COUNTES......ccverrrreniee | onrevesrerserencnens 7,748,846 | .ooooovvvrivinn, 7,734,255 | oo 7,748,348 | oo, 7,750,000
11, TotalS. oo | e 660,882,795 | ...oooovvriniriennnd 667,136,576 | ...cocooevrenrrene: 663,377,596 | ...ooooovrrrerennn: 655,341,715
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... ..1,368,166,033 .1,377,765,326 ..1,380,693,338 1,332,596,550
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks... .0
COMMON STOCKS 20. United States........c.oveeerveerees | covrverinerenne 1,316,074,741 ....1,316,074,741 806,677,226
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccocveveverereeriesiens | e 5,307,200 | covvvererireieinns 5,307,200 | oo 4,436,657
22. Other Countries. ........coucceneeens | corvnsrenneeenceens 35,913,500 | coooovrviriicnenns 35,913,500 | .oooovrvrnirenerinana 9,957,607
23, TOtalS....ooeverrrresrcesnrnsriesnies | cornnrensienas 1,357,295,441 | oo, 1,357,295,441 | oovovvvincrinnnn 821,071,490
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StockS..... | coovrreecene: 1,357,295,441 | oo, 1,357,295,441 | oooovvvincrinnnn 821,071,490
26. Total StoCkS......cmerensermsrenss | covviirensiienas 1,357,295,441 | .coovvvvn. 1,357,295,441 | .oooovvvincrinnnn 821,071,490
27. Total Bonds and Stocks...... | .......cc........ 2,725461,474 | ..........c..... 2,735,060,767 | ..oovovevrnne 2,201,764,828
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Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

36,987,054 148,875,358

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TORAIS ..t | s [ 7,449,757 | .o 4,827,756 | cooovviniiiinid (0 I 0 | ooeeeee XXX Lo 12,277,513 |09 [, 14,924,176 [ ..o 11 [ 12,277,513 | oo 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

BT NAIC Tttt | seseesessenens 3,935,018 | ..covvenee. 78,156,445 | .......... 102,410,833 |......c...... 32,852,551 |........... 108,817,318 | .......... ) .9 CRS D 326,172,165 | ..ooooverrerirerenen. 238 | 328,135,638 | ....ovvvrrririnens 235 | 326,172,165 | .o

............... 2,853,102 |...............9,065,148 IS¢, ¢ S rerrreneneen 721,868 |06 | 11,918,250 |

.......... ) .0 S crveneeneeesnnnnneenssennnes | eneeneeensensnesneennsss0:00 ot [ s

.......... XXX oo cereinernnennsnnsnnsnnns | eenvnesnesnesenneee000 ||

.......... XXX oo cervnernnnnnenesnnsnnns | eenvnenesseesennene000 || e

............................................................................... 751,375 | [ XX | i 751,375 v | o000 | i /51,375 |

............. 81,009,547 |..........111,475981 |.............33,603,926 |..........108,817,318 | ... XXX0oooorvvnee | cvree.... 338,841,790 v 335,857,504 | o241 100 338,841,790 | 0
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

...6,393,967 |..

57,232,412

....595,154

...79,502

..130,207,847 | ...

..... 749,691

142,735,798 | ...

..120,980,650 |....

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
12,525,614 192,258,777 720,982 84,947,922 529,925,166 |....cccoovvrreerernnn 387 | 541,077,545 | ..o 388 | 508,396,371 |....ccce.... 21,528,795

..9,227,197
..749,782
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Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 NAIC Tocenrressereererneneesssisenenesssnenenesnnsseens | (e 43,208,422 |........... 450,738,465 |........... 502,059,464 |............ 34,767,188 |.......... 193,765,240 | ...ooovvverirircenn 0 [ 1,224,538,779 | coovvvvvirereeenn89.5 | e XXX e XXX | e 1,157,579,795 | ............ 66,958,984
6,393,967 |...coveneen. 68,759,914 |............. 66,297,560 | ...coovvveenee. 595,154 | oovvvirereinne 79,502 | oo (1 PO 142,126,097 | .o 104 | XXX e [ XKX s [ 132,898,900 |.....ccvenecn. 9,227,197
.0 749,782
........ 1,291,230,070 |.. ...76,935,963
10.8 Line 10.7.a5@ % 0Of COl. 7...vviieirrreienssnsrseisssnsisssnsnseenne | cnninninnsesnnennnnessdiD | cevnenrrerneinnnnnennd8:0 | vovveinisinninienecdd 18 |8 | i 142 |00 | i 1000 e XXX e [ XK e [ XK | e S 5.6
11. Total Bonds Prior Year
............. 21,335,096 |...........468,773,444 | ...........512,919,399 |.............24,803,354 | ...........215,371,235 1,243,202,528 | ....oooveerrrrrinns e 1,216,789,232 | .............26,413,296
11.2 NAIC 2 ..10,035,094 |.... 74,039,410 |. 58,537,356 |.. 16,432,990 | ... 1,412,814 |.... ....150,457,664 | ........ccoeevn.... 10.8 | ..143,046,755 | .. .7,410,909

11.7 Totals..c..cvvirerrriines ..31,370,190 |.... ...1,359,835,987 |..
11.8 Line 11.7 as a % of Col. 9. 2.2
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | creseeenenns 41,208,454 | ........... 407,141,619 |.......... 480,697,297 |..ovvveenee 34,767,187 |.......... 193,765,238 | ...oovvevvevereencrerenns [ eoeeen 157,579,795 | 8406 ... 1,216,789,232 | o873 |
....6,393,967 |..ocovenne 63,026,060 |............. 62,804,217 595154 | L 79,502 | .ovovveeercnnnrenene | eeereeen 132,898,900 | oo 97 [ 143,046,755 | oo 103 |
....151,375 0] 751,375 | .oovenees XXX
12,7 TOAIS .o esssrennes | srreeseennea 47,602,421 | ........... 470,167,679 |...........543,501,514 | ............. 36,113,716 |........... 1,359,835,987 | ..ovvvvvvvrereienns 975 | .. 1,291,230,070 |........... ) .9 RN
12.8 Line 12.7 as a % of Col. 7..... . 3.7 ....36.4 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cococvevever | covrrreereerererenne. 35 | e 34 | 397 | 2.6 | el 182 | 0.0 | 94 XXX e [ XXX
13. Total Privately Placed Bonds
13,1 NAIC Tttt | seseesesseneans 1,999,968 |............. 43,596,845 | ............. 21,382,171 [ ceeeeeeeerereieieeineies | cereieeesineieesssessneenes | sereessiessnsi s sstenine | seseeesannes 66,958,984 | ......covrierrieinns 49 | 26,413,296 | ..oovrererrireienns 19 | ) 0,9 SO IS 66,958,984
............... 5,733,853 |...............3,493,344 JR— Y T4

............... 7,410,909

............... 9,227,197

.749,782 |. 749,782 ....149,782
............................ 0
............................ 0
ceteeeees st sens s anennes | eesneesensenssnsessenssnssnes | ensessensenssnsssssensensanes | eessensensensssnensansansnes | ennnsenssnssnsenssnsensenssnns | senrenssesssnsennsnssnssnssQ | seeserssnesnesnsssneness0:0 | onnrnnrssnisnsnnnnenns0 | resrsnssnseisnennenn0:0 [ e XXX s [ e 0
................. 11,999,968 |.... .50,080,480 ...76,935,963
13.8 Line 13.7 as a % of Col. 7..... . 2.6 .. ...65.1 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.........c.cocoevevevee | coverererrrrererennne. (01 0 [ 3.7
(@) Includes $.....76,935,963 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §$.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §

.0

NAIC 2§.........

0; NAIC3S.....

0;

NAIC4S.........0;

NAIC5S......... 0;

NAIC 6

I 0.



Annual Statement for the year 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

36,987,054 | ..........148,875,358

185,862,412 185,862,412 |.

...26,942 |.

.......... 242,507,453

.......... 185,889,354

........................... 0].......36,987,054 ........ 185,889,354

All Other Governments
2.1 Issuer Obligations 84,800,363 |...
2.2 Residential Mortgage-Backed SECUMLIES...........covvvvririnerrneinenis [ v SR
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

159,998,978 110,365,761

114,568,789 |.

.......... 110,365,761

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

.............. 6,191,954

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . ol e XXX 0.0 ... 0.0 |... ..
4.5 TOtAIS. ...t ssensnsnes | creneenesnensneniessnres0 | erierieiinias 7,449,757 ..4,827,756 9 o, 14,924,176 A e, 12,277,513 | oo
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
3,890,082 |........... 80,042,589 |............ 97,185,102 | ............ 18,277,059 | ..o, 1,000,000 |.......... D 0.0, S I 200,394,832 | ...coovvrireirnnns 146 | ... 192,543,830 | .ooovverrrrrnne. 138 [, 200,394,832 | ...oovrerrerreriererin.

....44,936 ...966,958 | ............ 14,290,879 | ........... 15,326,867 |.......... 107,817,318 | .......... )0, GO IO 138,446,958 | .....ccccoovvvnnnee. 101 [ 143,313,674 | .coovcvvi 103 [ 138,446,958

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

................. 595,154
....120,982

oo 100,478,957 | ...
.......... 306,128,465

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3

10. Total Bonds Current Year

60IS

10.1 Issuer Obligations..........covvireiriinieeneneisseieesseseessenseneesssensenns | ceeneeenn 49,557,453 | ..........418,802,246 | ..........492,843,540 |............20,038,926 |.............. 1,326,357
10.2 Residential Mortgage-Backed Securities..............coevvrerervrnineverines | covvrinineen 44,936 | ..o.........966,958 | ............14,290,879 | ............16,074,791 | .......... 107,817,318
10.3 Commercial Mortgage-Backed SECUMLIES. ..........covvrrerereinireneireninens | cererrerreneennennenend0 [ e (01 N (01 N (0] I 84,701,067
10.4 Other Loan-Backed and Structured SECURtES..........covvrverrerierrereriinns | cereereneninenenienn0 [, 100,478,957 |............ 61,222,605 | .ovoveveereeieienn (01 N 0
10.5 SVO Identified FUNGS..........ccovvivercrereieecrieceeieee s | ceerereen XK | v D0, S P .0 S PO .0 S P XXX
10.6 TOAIS.....oocveieiciceece ettt | ernienaens 49,602,389 | .......... 520,248,161 | .......... 568,357,024 |............ 36,113,717 | .......... 193,844,742
10.7 Ling 10.6 858 % Of COL 7....vuivieeieiceieicete sttt | evsrenaessssssasnsenas 3.6 | e, 38.0 | oo 415 | e 2.6 | oo 14.2
1. Total Bonds Prior Year
11,1 1SSUET OblIgatiONS........vvvveirieeiieicieie e | evsesensens 31,364,760 | .......... 422,780,060 |.......... 481,596,740 |............ 12,928,416 |............ 52,130,158 | .......... ) 0.9 ORI PSRN XXX ovvevens e ) 0.9, CHTR 1,000,800,134 | ..covvrverreree 718 [ 975,225,349 | ............ 25,574,785
11.2 Residential Mortgage-Backed SECUMLIES...........covevvivieierieienisiens | vereieireiniiennns 5431 | 1,803,756 | ...ccoonu 14,688,822 |............ 18,307,928 |.......... 109,294,955 | .......... ) .9 NN PSRN XXX ovvvvens e ) 0.9 G 144,100,892 | ...cvovvvvrereirnnn 103 | 144,100,892 | ....ovvvvrrreieiriienine
11.3 Commercial Mortgage-Backed SECUMHIES..........c.vrririrrririeeiieriens [ ovrreieineeseessinsenns | eeneensesseensssssensesnnss | conensennnes 23,077,718 | oo | e 55,358,936 | .......... XXXoviveeens [ e ) .9, GO D XXX oviveveies [ e 78,436,654 | ...cocvevvirenn 56 [ 78,436,654
11.4 Other Loan-Backed and Structured SECUMLIES..........c.vvvrernrrrireiniinns [ eorerenisnireiisissnniseens | vonrennens 118,978,729 | ............ 52,093,474 | ..o | e | e )0.0 NN DR D09, S DR ) 0.0 G B 171,072,203 | .ocvcvve 123 | 162,073,092
11.5 SVO Identified FUNGS..........ccovveieerereereieecreceeeeieseeeseseseeeseeeniens | cerereee XK eeeeeieis | v .0 S .0 S PO .0 S P D 0,0 SN [N DR 0.0, S P XXX oo | oo, (1 P 0.0 [
11,8 TOAIS. ..ottt | erniesaens 31,370,191 | ......... 543,562,545 | .......... 571,456,754 | ............ 31,236,344 | .......... 216,784,049 | oo (V10 I XXX ovvivees [ ) 0.0 G B 1,394,409,883 | ....ccovvevvrnnne 100.0 |....... 1,359,835,987
11.7 Line 116858 % Of COL 9...vuvieiiciceecee e | cveniesersiesisneenaa 2.2 | oo, 39.0 | oo 410 | e I 15.5 | oo 0.0 [ D0, S P D0 S [ 1000 |.............. 2.0.0, S 97.5
12 Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS........o.vviveiviieieicteie e | eveiesans 47,557,486 | ......... 372,221,125 | .......... 467,988,030 |............ 20,038,925 |.............. 1,326,357 | .......... ). 9 NI U 909,131,923 | oo 66.4 | ... 975,225,349 | v 69.9 |.......... 909,131,923
12.2 Residential Mortgage-Backed Securities... 44,936 |. . 16,074,791 | .........107,817,313 139,194,877 | .... 2102 |..........144,100,892 | .... 2103 .......... 139,194,877 |.
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvveiririeiiieieieiieniens | erreneieessieseissiesens | sresessssesesssssssesssssnss | eonssesessssssessssssesiens | ssiessessssessessssssessesnns | sesessssenns 84,701,069

12.4 Other Loan-Backed and Structured SECURHES..........cccvvererririerieneinns [ cerererenniesenniniens | rerereeesn 96,979,596 [ 11iri0en61,222,605 | oo | e
12.5 SVO Identified Funds XXX. XXX XXX.
12,6 TOAIS......ocvceeececeece ettt | erriseens 47,602,422 543,501,514 | ............ 36,113,716 | .......... 193,844,739

12.7 Line 12.6asa % 0f Col. 7....coovvevevreesceeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

421
....39.7

...15.0

13. Total Privately Placed Bonds

13.1 Issuer Obligations...........cccocevvieeriennrieseeesiesseeessseseesnssenens | enreennnnens 1,999,968 | oo 46,581,119 | .o 24,855,515 | e e | e XX | 000 73,436,602 | e 54 | 125,574,785 | el 18 D,9,9. G IO 73,436,602
13.2 Residential Mortgage-Backed SECUMEIES..........cccvverriiieiriiinniiieiiies [ rieininieieisieiesisees | v | eresensssssssssesnsenns | sossnseessnssssssesenns | erennnssssssssesnsseesnns | sonererss XXKrnerennnes | ceveesnnererenerennnnns0 | cecvveieisnniennnnn0.0 | o0 | 0.0 | e 9,90 GO ISR 0
13.3 Commercial Mortgage-Backed SeCUrties...........ovrvrrereriererreinniennns . O e D00 SO I 0
13.4 Other Loan-Backed and Structured SECUMHIES. ..........c.cvcvevevevererevcrerirenes [eeeeeeeeeeeeeens | eeereeeeeeeene 499,387 [ oo | e | eeveeeeiereeeeeeeseneseeeeens | eeeeeeeeed XK [0 3,499,361 | 03 8,999,111 | 06 | D.9.0 R 3,499,361
13.5 SVO Identified FUNAS........ccovrevrreieiriinieenieienssnenssneensesnennesnns | eoeeneeese XK urrnennenns | eonnenee XK uvrerrnrnne | errrenneee XXX eveeerens | evnreeee XK | erieee e XX [ vrsisnsnnsisssnsninnnies | svvernsnssnssnsssnneeedd | vviensinsiensnnennn00 | i | iieiciiiiinnnnd0.0 | o S N [ 0
1318 TOtAIS. ...ttt | seenseneenens 1,999,968 |............50,080,480 |...........24,855,515 | cooovvrivirrirnceenn0 | e | 0 076,935,963 | 56 [ 34,573,896 | ..oovvvreerrriinne 25 |, D 0.0 I IS 76,935,963
13.7 Ling 13.6 @5 @ % Of COl. 7.euvverceeeeie et sesestsisessessenes | oeesessessnseseseesnnes 26 | B8 | 323 | 0.0 | 0.0 | 0.0 | 0 100.0 | XXX | D00, S PO ) 0.0 I O XXX ovvvveee | v, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10...........c.cocoevevevevererereres | oo 01 | o3 | e 18 | 00 | 0.0 | 0.0 | 56 U XK 0.0 S P DO S D.9.0 S [T 5.6
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ... sssess s sse st ssessessnes

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN........voiviiiecii et bbb bbbt en st

4. Unrealized valuation iNCrease (ABCIEASE)...........cceuieuiiireieiieeie ettt b bbb bbb bbbt nesees

5. Total gain (I0SS) ON QISPOSAIS...........crerrereireieireiiseesiees st sse st s bbbt nen

6. Deduct consideration reCeiVed ON dISPOSAIS...........cruurerrererirrirriireieeeesstsee et ses ettt ettt b s ensees

7. Deduct amortization Of PrEMIUM..........cceuieieiiirieicis ettt bbb bbbt

8. Total foreign exchange change in book/adjusted Carrying ValUE.............ccceucveiieiriiicteeece e

9. Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.ovvieiierieriririreeee e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceverrrrriercriieeeseeesese s

11. Deduct total NONadMIttEd @MOUNLS..........cveiiiiieieicieices ettt

...................................................... 134,671,144

122,023,915

............................................................... XL O - X . B BT
.............................................................. X1 T DO .1 '+ 1 )| S
.............................................................. EL K2 N 111 -4 1 RN X [ B S
...................................................... EE2 3L LIy OO 101 o & A O L 1.1 (X < s B DA
........................................................................ N T SN FO
........................................................................ N o O O
........................................................................ 0

...................................................... ST L 1< T OO | DO [+ 11 X- 14 B I |
........................................................................ o O P
...................................................... 165,483,873 | .ovvceccsscmsessssssssessssssssssesssssssssssesi) | evsesssssssesseesesssessssesess 65,483,873 | soomsiessssssssssessssssssseeseessssseeseeseese)

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............ccccccovvivereriennes
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09
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Annual Statement for the year 2017 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |U S TREASURY. ..9,404,453 | ..... 93.015 9,301,500 ...10,000,000 9,462,020 53,078 | ovourvrerierirenes | eveienineiienienins | s 1.500 |...... 2180 |FA.....| .........56,658 | ....... 127,500 | 02/14/2017. | 08/15/2026.
912828 D5 6 |USTREASURY . .32,494,648 |...100.312 | ............32,852,180 ...32,750,000 32,572,301 24,362 | ..o [ e | e 2375 |.... 2460 |FA....[.....293793 | ....... 777,813 | 10/31/2014. | 08/15/2024.
912828  F9 6 |US TREASURY ....ccovrvrircineieiennsesssisssnsssssssssssessnssssenssssssssssssssssnns | Okt | eo [ wevvrerinee [rvvveveeen T | vivniininns 5,911,467 |..... 99.579 | v 5,855,245 | ..o ,880,000 5,897,980 (4,482) | coovvvvrererieeres [ erreriveisinnienns [ s 2.000 |...... 1.910 |AO...... | v 19,927 | e 154,500 | 12/01/2014. | 10/31/2021.
912828 G5 3 |USTREASURY. ...2,008,203 | ..... 99.195 1,983,900 2,000,000 2,007,166 (1,037) [ oo [ e | o 1.875 |...... 1770 [MN......| oo 3,315 | 37,500 | 11/18/2016. | 11/30/2021.
912828 J2 7 |USTREASURY . 119,642,070 | ... 97.747 | ............19,060,665 ...19,500,000 | ........... 19,629,360 | ....vvovurrirrriiinnns | e (17,266) | ...ccveoevecriins | cervviereiieeeiieenns [ e 2.000 |...... 1.890 [FA......| ... 147,310 | ........ 390,000 |11/09/2016. | 02/15/2025.
912828 K7 4 |USTREASURY.....ccoooimiriiiriiiineisnesnseissseissnsssssessnssssssssssssssnsssnssnnnns | conneee | oo | eevvinnne [ eevenenn T | v 3,840,000 |..... 97.484 | ............. 3,899,360 | ..ooocvvrees 4,000,000 3,854,082 | ...oocverreririnrinens | e 14,082 [ .o [ e [ e 2.000 2520 |FA..coo| 030,217 | oo 40,000 | 03/08/2017. | 08/15/2025.
912828 LY 4 |USTREASURY. ...1,457,930 |...102.755 ..1,541,325 21,500,000 | ...ooouee. 1,490,738 4,899 | oo [ e | e 3.375 |..... 3720 [MN......| ccccce....8,573 | oo 50,625 |02/11/2010. | 11/15/2019.
912828 MP 2 |U S TREASURY . ...2,571,055 |...103.584 | .... 2,693,184 | ..... .2,600,000 2,592,883 3,165 3.625 |...... 3.760 [FA.....| ........35,600 | .......... 94,250 | 03/24/2010. | 02/15/2020.
912828  NT 3 |US TREASURY.....ccoooiiiiiiriiiireiseceiseseisseiiesesissessssessssessesssssssssssssnnens | onnnee | oo | eenvvnenne [ ervenenen T | e, 1,634,590 |..101.753 | ..o 1,526,295 | ....coocoeeee. 1,500,000 | ...ccooooneee 1,545,845 | ..o | e (17,038) 2,625 |...... 1.430 [FA....| o 14873 | e 39,375 | 08/15/2012. | 08/15/2020.
912828 P4 6 |USTREASURY 11,031,436 |..... 94.428 ....11,095,290 ...11,750,000 11,094,402 | [ 63,056 | ....covcrieriinies | e | e 1.625 |...... 2.380 |FA.....| 072,120 | ..o 166,563 | 06/22/2017. | 02/15/2026.
912828 P8 7 |USTREASURY. . ..1,461,738 | ..... 97.252 | ... 1,458,780 1,500,000 | .. 1,471,279 8,781 | oo [ e [ 1125 |..... 1.750 [FA....| e D778 | 16,875 | 11/29/2016. | 02/28/2021.
912828  PC 8 |USTREASURY.....ccoooiiiiiiiriiiireiieceiseseiisseiiesessssesssssssesesssssssssessssesienens | onenee | oo | eenvvnenees [ evvenenee T | o 5,184,180 |...101.807 | .......cc..... 5,090,350 | ...cccooneee. 5,000,000 | .....cccceoe. 5,081,106 (27471) | v [ [ e 2.625 |...... 2.040 [MN......| oo 17,041 | e 131,250 | 01/31/2014. | 11/15/2020.
912828 R3 6 |U S TREASURY 21,240,117 | ..... 94.178 ...19,777,380 ...21,000,000 .21,207,612 (23,114) [ v | e [ e 1.625 |...... 1490 |MN.....| .........44,306 | ........ 341,250 |08/01/2016. | 05/15/2026.
912828 RC 6 |US TREASURY. . ..1,311,670 |...100.153 | .... 1,251,913 1,250,000 | .. ...1,275,844 (6,887) | cvovvereerrrnnenns | vevereersniserienin | s 2125 |..... 1.530 [FA.....| ........10,033 | ......... 26,563 | 08/14/2012. | 08/15/2021.
912828 SV 3 |US TREASURY.....cccooiviiiiriirisricciniseiisrinsisssissiesiesississsssesssssssensneens. | Bt | oo | oo o] i 1,769,277 | ... 98.391 | oo 1,721,843 | oo 1,750,000 | ....covveuee 1,759,011 [T ) T ORI I 1.750 |...... 1.620 [MN......| ... 3,976 | ..o 30,625 | 08/07/2012. | 05/15/2022.
912828 T2 6 |USTREASURY. 985,547 .1,000,000 987,974 1,985 | .o | e [ e 1.375 | ... 1.590 [MS.....| .ccc..3,532 | oo 10/11/2016. | 09/30/2023.
912828 T3 4 |USTREASURY . ...6,917,930 |....96.485 | ..............6,753,950 | ..... .7,000,000 | ...ooouee 6,936,776 | ...cooovvveercririeni | o 16,335 | ..o | e [ e 1125 | ... 1.370 [MS.....| ........20,120 | .......... 11/15/2016. | 09/30/2021.
912828  T9 1 |USTREASURY ... | B9 [ | v [T i 2,923,008 2,934,785 | ...ooveevrrrenrinnns | s 10,449 [ .o [ v [ e 1625 |...... 2.020 [AO..... | ccccc......8,349 | oo 11/16/2016. | 10/31/2023.
912828 TJ 9 |USTREASURY. 939,219 967,378 6,602 | ..ovvoverrircerinns [ e [ 1625 |...... 2370 |FA....| e 8,138 | 07/19/2013. | 08/15/2022.
912828 U2 4 |USTREASURY 24,792,656 |.....96.764 | ...........25,158,640 | ............26,000,000 | ........... 24,903,709 | ..covvverirerinriinis | e 108,299 | ..oouvveriirniiei | e | s 2.000 |...... 2.530 |MN......| .......67,514 | ... 01/18/2017. | 11/15/2026.
912828 UV 0 |US TREASURY. ...3,913,281 3,958,212 | ..o | v 18,146 [ ..o [ e [ e 1.125 |...... 1.600 [MS.....| ......11,497 | ... 06/30/2015. | 03/31/2020.
912828 V9 8 |USTREASURY 4,409,824 ...4,416,706 6,882 2.250 03/01/2017. | 02/15/2027.
912828 W4 8 |US TREASURY. ...2,990,508 2,991,571 1,063 [ oo [ e [ e 2.125 02/28/2017. | 02/29/2024.
912828 WJ 5 |US TREASURY. .12,964,063 . .12,975,843 3,402 | oo [ e [ 2.500 08/28/2014. | 05/15/2024.
912828 X7 0 |U S TREASURY 1,844,436 ..1,816,478 ...1,844,903 467 .. . 05/22/2017. | 04/30/2024.
912828 XD 7 |US TREASURY. . ...2,003,516 . .1,977,220 . 2,002,836 (612) MN...... v 3,297 11/17/2016. | 05/31/2022.
0199999. U.S. Government - ISSUET ObIGAtIONS.............cveuiiieiirieiriisrie e | nnniens 185,646,822 XXX | 184,129,073 | .......... 188,330,000 | ......... 185,862,412 | ..oooovivicii 0| o 245272 | oo 0 [ 0 XXX | e 990,405 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K  WC 0 | GOVT NATL MTGE ASSN........coooiiiieiiniiinniiinniiissniessniessnissssessssnssssesssneses | eonees | | covvnnneeed [ | i 26,932 |...110.698 | ....... 29,940 | ....... 27,046 | oo 26,942 | | D [ | | 7.500 |...... 7.530 |[MON... | .o 169 | e 2,028 | 09/17/1999. | 09/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed SeCUNties. ........ocvriveriniiiniisisiienns ....26,932 XXX | e 29,940 | ....... 27,046 | oooveiennn26,942 |0 [T | 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 185,673,754 XXX ..184,159,013 .188,357,046 0] XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
013051 DG 9 |PROV OF ALBERTA.........coviiiriiiiriiiniiiniisssiiisseisnssssssssssssssssssnssssnssens | onenee | oo | cevvennnees | covens 1FE ...2,554,400 |...101.263 2,531,575 | ..... .2,500,000 2,551,566 (2,834) 2550 |...... 2.100 | D | 2,977 | 31,875 | 08/15/2017. | 12/15/2022.
01306Z CU 3 |ALBERTAPROV .....coooiiiiiiiriiiiciiiereiieseiisesesiesesisesesiesessssessessssssessesssensens | eenves | e [ covmeneiins | oveee 1FE ..1,995,760 |...101.311 | ... ..2,026,220 | ... .2,000,000 | ..o 1,997,681 BAB | s [ | e 2.850 |...... 2870 [ | 25712 | 57,000 |01/18/2012. | 01/19/2024.
110709 GF 3 | PROVINCE OF BRITISH COLUMBIA..........cccovvririrmrieinnieierisseessissessneennns | vnvene | o | ceereninenns | evens TFE] s ,376,545 [...105.419 | ....cooe 4,322,179 | oo 4,100,000 | ...ocvuvene 4,362,669 | ....coveririniirens | e QISR 7() ) [ ISR PO 3.300 |...... 2140 [JD....... | v 5,204 | 67,650 | 08/29/2017. | 12/18/2023.
135087  AB 1 | CANADA GOVT.....oiiiiiieiiieiiseeeissesiesesisssssssesssssssssssssessssssssssssssssssssnsssnnns | coieee | oo | coneeenienne | oeneee 1FE ...1,081,988 | ... 97.958 1,047,171 | oo 1,069,000 | ..coovvrnnee 1,080,469 (1,519) [ oo [ e | e 1.500 |...... 1.290 [JD..ccoo| v 1,366 | e 16,035 | 04/07/2017.| 06/01/2023.
135087 B3 7 |CANADA GOVT.. s | e || e | 1FE| .. 22,839,193 |..... 99.923 ....22,653543 | .... 22,671,000 22,753,505 | ...ovvecvivnirvcriieni [ e (84,973) | ..o [ [ 1.250 |...... 0.690 |MS.....| .........95,506 | ........ 144,038 | 04/25/2017. | 09/01/2018.
135087 B4 5 | CANADA GOVERNMENT ......ooiiiiiiriiiniiiniiisneisnnisseisssisssssssnssssnsssnsnes [ cvvinns | oo | onnniiinns | oonees 1FE| 2,591,950 {...103.310 | ..............2,582,750 | .............. 2,500,000 2,588,779 BATA) [ o e | e 2500 |...... 1.900 [JD......o| correeenn5,323 | 31,250 | 10/02/2017. | 06/01/2024.
135087  C8 5 | CANADA GOVT.....oiiiiiiiiriiisreeiesesiesesiesssisessissssssssssssssssssesssssessssssssnens | cviees | oo | coneeviinens | oerees 1FE ...1,264,107 |...100.129 11,236,000 | ..oooonve 1,256,835 (T271) [ oo [ e | e 1.750 |...... 0.730 [MS...o. | ceoerreeee 7,230 | e 10,815 | 05/26/2017.| 09/01/2019.
135087 D9 2 | CANADA GOVT.. s | s || s | s 1FE| .. 791,459 | ... 99.539 ....778,000 787,422 (4,037) | oo | e | s 1.500 |...... 0.930 [MS...... | .cccoee... 3,901 | oo 11,670 | 01/18/2017.| 03/01/2020.
135087  E5 9 | CANADA GOVERNMENT ......oiiiiiriiiriiieneiieseeieceeiesessesessesesessssssenessenenes | covene | oo | oveeeiiinne | oenees 1FE| o 1,062,317 |..... 97.469 | ............1,035121 | ....cccco.. 1,062,000 | ............. 1,062,042 [(1GI5) USSR ORI PO 0.750 |...... 0.740 [MS...... | ..........2,684 | ............ 6,203 | 05/25/2017. | 09/01/2020.
135087 E6 7 |CANADA GOVERNMENT s | svvene | oo | cvvniiiens | e 1FE]| oo 5,851,200 |..... 95.932 | .............5,755,920 | ............. 6,000,000 5,851,786 586 | e | e | s 1.500 |...... 1.810 [ID.cives | e 7,665 | e 12/18/2017. | 06/01/2026.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
135087 F2 5 |CANADAGOVT............. 4,962,646 |..... 96.857 | ..cvvern 4,852,536 | ...coovvvennes 5,010,000 | oo 4,973,299 | oo | e 10,435 | [ 0.750 |...... 0.980 [MS...... | ........12,559 | ......... 36,413 | 06/09/2017. | 03/01/2021.
135087 F5 8 | CANADA GOVERNMENT ..4,616,304 | ... 96.313 .4,458,329 | ..... 4,629,000 | oo 4,817,940 | i | e 1795 [ [ | 0.750 |...... 0.810 [MS...... | ... 11,700 | .......... 29,561 |06/12/2017. | 09/01/2021.
135087 F9 0 |CANADA GOVT............. ...3,990,038 |..... 99.208 ..3,968,320 | ... .4,000,000 3,994,285 | ... | e 28T | [ 0.500 |...... 0.670 |[MN......| ..c........3,425 | ... 10,000 | 05/31/2017.| 11/01/2018.
135087  G3 2 | CANADA GOVT...cooiiviiieinrinrirerssissiessssssessssessssssssessssssssesssssssssssssesssnsseses | oovenne | oo | severvnnns | eonend TFE [ v, 150,952 |..... 94.683 | .o 149,599 | oo 158,000 151,437 | o | e85 | i | e [ 0.500 |...... 1.530 |MS..ooo. | covvvecrnni264 | e 09/06/2017. | 03/01/2022.
135087 G4 0 | CANADA GOVT.. ...2,650,494 | ..... 98.878 . 2,656,336 | ..o | D843 | e 0.500 |...... 0.760 |FA...... ...6,660 |02/23/2017. | 02/01/2019.
135087 YR 9 | CANADA GOVT.. 323,786 |..102.934 ....303,000 315,538 | oo | wrerrreeene(8,248) | o [ [ e 3.750 |...... 0.800 |JD....... 11,363 | 01/19/2017.| 06/01/2019.
135087  ZJ 6 | CANADA GOVT.....oiviiieireisncisneisssissssssssssssessssssssssssssssssnssssnssnnns | eviene | oo | connnvennne | eend TFE | i 807,663 |...104.820 | ............... 775,668 | .ooocccvvnennnc 740,000 795,887 3.250 |...... 0.990 |JD....... 06/07/2017.| 06/01/2021.
135087 ZU 1 | CANADA GOVERNMENT ..1,731,193 | ...103.862 11,593,000 | ooooonves 1,715,685 | ..oooeceecccreccirins | veeererene(18,508) | oo [ e [ v 2750 |...... 0.960 |JD....... 06/01/2017. | 06/01/2022.
13509P CA 9 | CANADA HOUSING TRUST ...5,281,800 |...104.161 | .... ..5,208,050 | ..... .5,000,000 | . 5,246,698 | ......ccoooverniierins | eierrnnne(35,102) | oo [ | o 3.750 |...... 1.680 |JD....... 08/18/2017. | 06/15/2020.
13509P DB 6 | CANADA HOUSING TRUST 5,181,850 |...102.306 | .............. 5,115,300 | ..cocoeceeen. 5,000,000 | .....ccccc... 5,167,544 | oo [ e (14,308) | s | e [ 2650 |...... 1.810 |MS...... 08/15/2017. | 03/15/2022.
13509P DL 4 | CANADA HOUSING TRUST ...5,118,350 |...101.176 ..5,058,800 | ... .5,000,000 | . 5,113,645 | ..o | e (705) | i | e | s 2400 |...... 1.910 |JD....... 08/04/2017. | 12/15/2022.
13509P DV 2 | CANADA HOUSING TRUST ...6,316,126 |...100.781 | .... 6,248,422 | ... .6,200,000 | ............. 6,309,693 (6,433) 2.350 |...... 2.010 |MS...... 08/24/2017. | 09/15/2023.
13509P DY 6 | CANADA HOUSING TRUST 5,326,700 |...105.042 | .............. 5,252,100 | .ccoooveceeen. 5,000,000 | .....cccceoe. 5,308,269 | ...cooorvriernriieniis [ s (18,431) | oo | v [ e 3.150 |...... 2.000 [MS...... 08/18/2017. | 09/15/2023.
13509P EF 6 | CANADA HOUSING TRUST ...3,258,162 |...103.832 3,218,792 | ..... .3,100,000 | . 3,250,552 (7,610) | cvovvveerrerieeeres [ eerereriveiisesniienns [ s 2.900 |...... 2.090 [JD....... 08/24/2017. | 06/15/2024.
13509P EG 4 | CANADA HOUSING TRUST ...5,050,350 |{...100.351 | .... .5,017,550 | ..... .5,000,000 | ...ooouees 5,040,522 (9,828) | ..oooeverrrrieeies [ e | e 1.950 |...... 1.380 |JD....... 08/22/2017. | 06/15/2019.
13509P EP 4 | CANADA HOUSING TRUST 5,058,000 |...100.423 | .............. 5,021,150 | ..ccvveneee. 5,000,000 5,049,290 (8,710) | cvvvevervveriinnie | e | s 2.000 |...... 1.480 |JD....... 08/22/2017. | 12/15/2019.
13509P  FV 0 | CANADA HOUSING TRUST ...4,939,050 |..... 97.913 .4,895,650 | ..... .5,000,000 4,925 | oo [ e | 1.500 |...... 1.790 |JD....... 08/18/2017. | 12/15/2021.
563469 TR 6 |MANITOBA PROV CDA ...3,884,252 |...106.322 | .... 3,827,592 | ..... .3,600,000 (23,368) | ..vvveverneerrrines [ e [ e 3.850 |...... 1.910 |JD....... 08/24/2017. | 12/01/2021.
563469 UM 5 | MANITOBA PROV CDA 2,478,350 |..... 98.755 | ..cvvvereve 2,468,875 | .....co.ouc.. 2,500,000 2,481,723 3,373 | oo [ [ 1.150 |...... 1.540 |MN...... 08/22/2017.| 11/21/2019.
68323A AD 6 |PROVINCE OF ONTARIO. ...6,696,434 | ...106.356 6,594,072 | ..... .6,200,000 6,653,359 (43,075) | ..o | cevevieeeieenieenns [ e 4.000 |...... 1.780 |JD....... 08/30/2017. | 06/02/2021.
68323A AW 4 |ONTARIO PROV CDA ...5,472,376 |...103.998 ..5,407,896 .5,200,000 5,454,022 (18,354) | ..o [ e [ 3.150 |...... 1.990 |JD....... 08/28/2017. | 06/02/2022.
68323A BN 3 |ONTARIO (PROVINCE OF) ...4,262,565 |...102.711 4211151 | .. 14,100,000 ...4,253,631 [CCRRZ Y ORI PRV IR 2850 |...... 2.110 |MN...... 08/29/2017. | 06/02/2023.
68323A DL 5 |ONTARIO PROV CDA 4,964,950 |..... 98.464 ..4,923,200 .5,000,000 ...4,967,230 2,280 .| 08/15/2017. | 01/27/2023.
68323A EA 8 |ONTARIO PROV CDA ..5,074,992 | ..... 96.726 5,029,752 | ..... .5,200,000 5,084,017 9,025 ...22,301 08/30/2017. | 03/08/2022.
748148 NX 7 |QUEBEC PROV. ...4,111,980 |...133.335 ..4,000,050 | ..... .3,000,000 4,035,104 | e [ e (T6,876) | s | e [2009.375 1002120 [ | e 130,223 08/03/2017. | 01/16/2023.
748142 EG 4 |PROVINCE OF QUEBEC... 4,354,960 |...107.053 .4,282,120 .4,000,000 ...4,313,828 08/04/2017. | 12/01/2020.
74814Z EH 2 |QUEBEC PROV ...3,292,950 |...107.887 | ..............3,236,610 | ... .3,000,000 3,267,031 08/03/2017. | 12/01/2021.
74814Z EL 3 |QUEBEC PROVINCE ...2,248,869 |...105.811 2,222,031 | ..... .2,100,000 2,239,838 08/28/2017. | 12/01/2022.
74814Z ES 8 |QUEBEC PROV 2,263,296 |...108.170 ..2,271,570 .2,100,000 2,258,033 . | 10/02/2017. | 09/01/2024.
803854 JW 9 | PROVINCE OF SASKATCHEWAN e | s . ...2,189,922 |...104.620 ..2,197,020 | ..... .2,100,000 | . 2,186,929 .........33,600 | 10/02/2017. | 06/03/2024.
0699999. All Other Governments - ISSUET OBlIGAHIONS. .........vrrieririiiiiiriisieissiserssi st snsenssnsnes | evesnsns 160,468,279 XXX . 168,479,213 | ......... 155,413,000 | ......... 159,998,978 | ...ooovvcvicnrenn0 | e (470,110) [ v (U 0] XXX | XXX | XXX |......780,591 | ..... 1,670,507 XXX XXX
1099999. Total - All Other Government; 160,468,279 XXX ..158,479,213 .155,413,000 159,998,978 0 780,591 | ..... 1,670,507 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13063C  4Q 0 | CALIFORNIA ST.....ooiiiiriireisceisseieseissssissssissssissssssssssssssssssssssnssenns | snnsee | o [ evvimsniins | e 1FE ..1,178,740 |...123.006 .1,000,000 ) RO SOOI PO 5.000 |...... 3130 |FA....| .......20,833 | ..o 37,222 | 01/26/2017. | 08/01/2028.
13063C  5Y 2 |CALIFORNIA ST [ [ 1FE ..1,771,890 |...123.982 .1,500,000 ) SO VPPN PPN 5.000 |...... 2.950 |FA....| 31,250 | e 28,542 | 03/08/2017. | 08/01/2027.
37358M CW 9 |GEORGIA STRD & TWY AUTH REV .....ooviiriiiriieiseeeenissiensensssssiennnes | vvvens | oo | covvernnins 1 e TFE]| 618,045 |...104.047 | ................520,235 | .....cccvunnee 500,000 )| ST ISR PO 5.000 |...... 1.630 |MS......| ceeeern8,333 | e 25,000 | 09/07/2011. | 03/01/2019.
574193 KJ 6 |MARYLAND ST......ooiiiiiiieininiseneissseisssessessssessssssssssssssssssssssessssenessonnes | oneees | oo | cevveinenees | covens 1FE ..1,215,940 |...109.207 .1,000,000 ) 5.250 |...... 1470 |FA.....| 21,875 | e 52,500 |07/28/2014. | 08/01/2020.
880443 BS 4 | TENNESSEE ST ENERGY.......cccoomiiimiiiiinisiisciissiciisesississsisesiesissesnnes | evnnie | e | oeveeniies | vevees 1FE ...1,184,200 |...120.515 .1,000,000 | .. )| cerreerrieenrinees [ s [ e 5.250 |...... 3220 |MS...... 27,500 | e 52,500 | 10/08/2015. | 09/01/2026.
882723  5Y 1 | TEXAS STATE.....ooiiiiiiiiriiiriisssisseisssisssisssesssssssssssssssssssssssssnnsens | onnnes | oo | cvvveinnnens | covens 1FE| o 1,839,465 |..123.466 | .............1,851,990 | .........cc... 1,500,000 | ....cooooeee 1,804,450 | ....coovvvnriinciians | e (35,015) | ..ovvvrrrrirnies | e [ e 5.500 |...... 2540 |FA....| .o 34,375 | .......... 52,250 |01/06/2017. | 08/01/2025.
882723 MU 0 | TEXAS ST..ooiiiiiiiciisreiemeiieseiiesesiesesiesessesesssesessesesssesessessssssessessseenens | oeeees | oo | cenveinenees | covens 1FE ..2,479,148 |...108.978 | ............2,261,294 | ... .2,075,000 2,258,124 | oo | i (64,517) | oovvereveeniires | cereeeneiieeniieenns [ e 5.000 |...... 1.700 |AO...... ..25938 | ... 103,750 | 06/20/2014. | 10/01/2020.
93974C  QC 7 [WASHINGTON ST......coomriiimiiinmiiismniismsiisssssssssssssssssssssssssssssssssssssssssssessnees | coenne | oo | connnnenns] | ooneee 1FE]| .. 557,510 |...106.729 ....500,000 525,923 [CK) | [RRIR [RORRRIN IR 5.000 |...... 3.860 |FA....... JA0MT | 25,000 | 01/15/2010. | 02/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..o snnees | coneeeaces 10,844,938 XXX | 10,554,174 | e 9,075,000 | ........... 10,275,603 | ....ccooovviiriinnnc [ (201,507) | ..ooovvvenrienana 0 0 [ XXX XXX XXX | o 170,521 | ........ 376,764 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........vuieernriiesiiisnniersersseserssessesssssssnssnes | cesssesees 10,844,938 XXX | ... 10,554 174 | ............. 9,075,000 | ........... 10,275,603 | ....cccovevrennann 0. (201,507) | oo {0 0 XXX XXX XXX | . 170,521 | ........ 376,764 XXX XXX
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343136 3Q FLORIDA STATE TURNPIKE AUTH.........cocoirimminirnernninenisniseissssnesnennne. | evnene | oo [ verernen | e 1FE ...1,159,220 |...116.669 ..1,166,690 .1,000,000 (14,391) B | 100000.25,000 | oo 50,000 |01/15/2014. | 07/01/2024.
366119 X3 4 | GARLAND TXuioiuiiuciiriieiseeiseise ettt | soeens . I 1FE ...1,473,056 |...109.814 ..1,427 582 .1,300,000 . e (40,472) FA.ooio| 24,556 | .......... 43,514 | 11/16/2016. | 02/15/2021.
414005 UK 2 [HARRIS CNTY TEX...iiiiirireiierieieimeieiseniseessssssessssssesssssessessssssessssssssansns | wenene [ 1 e TFE| 946,913 [...121.102 | .....co0........908,265 | ...coornennee 750,000 913,785 | oo | v (19,397) AO..... | e 9,375 | i 37,500 | 04/07/2016. | 10/01/2027.
592112 JS 6 |METROPOLITAN GOVT NASHVILLE ........oeoooeeeeeeeeeeeeeeeeeseeeeseneeesneessenees | ceeeeee | oo | eeeveeennes | oo 1FE ...1,182,800 |...113.896 21,000,000 | .oovveneees 1,100,851 [ ..o [ e (20,858) B | 10000025,000 | oo 50,000 | 11/25/2013. | 07/01/2022.
613340  2H 0 |MONTGOMERY CNTY MD......cosmivimmrrimmriiireiiesiiseseioessssesessesessesssseseseese | neees . I 1FE 417,939 |..112414 | ... ....350,000 384,880 (8,615) MN.coooo | v 2917 | 17,500 | 01/08/2014. | 11/01/2021.
63165T RC 1 [NASSAU CNTY NY et | ovneen [ (SOOI I 1FE| oo 1,784,880 |...111.150 | ..coccovvnneee 1,667,250 | ...oovvvvnee 1,500,000 | ..coovrrenee 1,691,856 | ....cvoneverrerirenins [ e (49,401) AO..... | verer 18,750 | e 75,000 |02/03/2016. | 10/01/2021.
649660 DB 0 |NEW YORKN Y..oooiiiiriiieiierieeiesiseisenssssisessesssssessssssssssessessssssssessnsssns | snsees | oo | oeveneenne | vevens 1FE ...1,159,200 |...110.371 ..1,103,710 .1,000,000 ...1,074,311 (21,643) AO..... | v 12,500 | o 50,000 | 11/26/2013. | 04/01/2021.
64966 N4 4 . . . R 1FE| .. ..1,229,910 |...114.047 | .... ..1,140,470 .1,000,000 ...1,103,555 (23,906) FA..o| 020,833 | oo 50,000 | 05/25/2012. | 08/01/2022.
64966L  KP 5 |NEW YORK N Y...ooiiiiiiiiieiieiiseineeieeissisessssssessessssesssssssssessessssssssnsans | soneens [ (ST IV 1FE| oo 1,157,640 |...117.687 | ....cccoonnee 1,176,870 | .ooovrrrne 1,000,000 | ..cooovrvnnee 1,109,491 [ oo [ e (13,353) MS..oo. | v 16,667 | cooeine 50,000 |03/13/2014. | 03/01/2025.
864813 Q3 7 |SUFFOLK VA......iiiiiiiiiieiiiesiisssiisesiiseseieseiessissssssssssssssesssssssssessnssinns | oneees | oo | eevvinenees | covens 1FE ..1,734,062 |...121.027 11,440,000 | ..ovoonees 1,698,968 (33,367) FA..coo.| 030,000 | oo 72,800 |12/07/2016. | 02/01/2025.
968661  GY 8 |WILL ONTY ILL ..o ssessenssnsssenssensssssssnsssnssssnsensnnes | eeonees | oo | onnenenns | vonees 1FE 771,406 |...106.064 ....625,000 663,623 4) D | e 1,389 | 31,250 | 02/15/2012. | 12/15/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: eteerereerereeeeneneerens | erereraens 13,017,026 XXX | 12,528,935 | ............ 10,965,000 12,277,513 (764 ,647) 0 XXX | .....186,987 | ....... 527,564 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........everireririirsiriiierissiseeserersssesenssssssssssessrsnssees | eossnsnees 13,017,026 XXX ] e 12,528,935 | ............ 10,965,000 12,277,513 (264,647) | oo | i, 0 XXX | ......186,987 | ........ 527,564 XXX XXX
U.S. Special Revenue & Sp anteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
03588H HE ANNE ARUNDEL CNTY MD.....vvuuiirririineiseissiisesissssssisssssssssssssesssesssssenns | covees [P SO I 1FE| oo 2,305,200 |...113.456 | .............. 2,269,120 | ..ovvrvnnens 2,000,000 2,246,737 | cooovvvverrnrrnnrnnnen | (55,131 [ o | eevveiiveiiscinniinns | 000.5.000 {......1.960 [AO...... | covuevas 25,000 | ........ 100,000 | 12/06/2016. | 04/01/2022.
040507  KJ 3 | ARIZONA HEALTH FACS AUTH.....ccovvvmirieirrinericriereenissessensssnssensenennees | wovneen | oo | cvnverneens | e 1FE 367,367 |...100.000 350,000 | .oooeverrrrererrennens | cevrrrenneed(2,227) v e | 00005.250 104590 [ o | i 9,188 | ..ccovonee 18,375 | 08/21/2008. | 01/01/2018.
040649 LZ 6 |ARIZONA ST TRANSPRTN BRD EXCISE TAX REV [ . I 1FE| .. ...3,423,180 |..111.258 | ..............3,337,740 | ..............3,000,000 | ............. 3,328,519 vererneenn 15,000 | e 150,000 | 12/08/2016. | 07/01/2021.
04109F BA 5 |ARKANSAS ST DEV FIN AUTH HOSP REVENEUE............ccocooeivimirmeniiiinninns | coriene [P [SSPORRTONN IV 1FE| coooei 1,147,080 |...116.987 | .............1,169,870 | ..............1,000,000 | ............. 1,108,567 [ ..o | verrenene(13,416) [ s [ [005.000 |......3.270 | FALooit| e 20,833 | .......... 50,000 | 12/17/2014. | 02/01/2025.
04109K  CV 7 | ARKANSAS ST DEV FIN.....cuuirierieereriieereeisesnsssessessssesssssssssssessesssesssnens | seenee | oo | evvnerireees | onees 1FE ...2,220,520 |...107.935 2,154,611 8,333 | ... 100,000 | 12/06/2016. | 06/01/2020.
047870 KB 5 |ATLANTA GAWTR & WASTE WT ...107.986 349,246 3,500 | e 21,000 | 06/17/2009. | 11/01/2022.
052414 LN 7 |AUSTIN TEX ELEC UTIL SYS ...109.193 365,318 2,236 06/11/2010. | 11/15/2022.
114894 XH 6 |BROWARD CLNTY FL ARPT SYS REVENUE.. ...121.595 ..1,215,950 .1,000,000 1,222,117 .| 11/08/2017.| 10/01/2028.
115065 WG 5 |BROWARD CNTY FLA SCH BRD ...108.001 ..2,160,020 | ..... .2,000,000 2,111,972 10/18/2013. | 07/01/2020.
13067 MZ 1 |CA ST ECON RECOVERY ...101.823 112,005 ....110,000 02/10/2015. | 07/01/2018.
130685 H8 6 | CALIFORNIA ST PUB WKS BRD .113.017 .565,085 514,928 10/14/2011. | 10/01/2022.
13068L GE 9 | CALIFORNIA ST PUB WKS BRD ...116.483 273,366 06/06/2013. | 06/01/2025.
13068L  NK 7 | CALIFORNIA ST PUB WKS BRD ...119.255 557,247 04/11/2014. | 10/01/2025.
130795 E2 9 |CALIFORNIA STATEWIDE CMNT ...104.386 3,929,070 12/16/2010. | 04/01/2019.
155048 CT 6 | CENTRAL PUGET SOUND 112414 .1,000,000 | .oovvvenees 1,121,519 12/08/2016. | 11/01/2021.
155048 CU 3 | CENTRAL PUGET SOUND ..115.331 1,120,000 | .coovvreeee 1,281,784 48,533 | 12/08/2016. | 11/01/2022.
161036 NK 0 | CHARLOTTE NC ARPT REVENUE L1114 825,000 928,487 ,437 | 05/19/2017. | 07/01/2021.
167560 SS 1 | CHICAGO IL MET WTR RECLAMATION DIST. ...116.221 1,000,000 | ..cooverneee 1,182,490 <rer...50,000 | 06/08/2016. | 12/01/2023.
167593 ML 3 |CHICAGO ILL O HARE INTL A ..113.835 | ...........2,276,700 | ..... .2,000,000 2,094,323 | .ooovvrrerrncnneenens [ ereereeenn(16,780) [ oo | v | 202.5.000 ......3.950 | JJ....... | ..........50,000 | ........ 100,000 | 10/23/2013. | 01/01/2023.
176553 HB 4 | CITIZENS PROPERTY INSURANCE CORP FL......coccomiriririrrmrinerierineenenins | ceveee . I 1FE . 118.211 | .............3,546,330 | ..... .3,000,000 | .ooovrenees 3,339,091 | oo [ (39,794 [ o | e | 200.5.000 .....3.270 [JD..cet | 012,500 | e 150,000 | 05/21/2015. | 06/01/2025.
181059 UL 8 | CLARK CNTY NEV SCH D..ovvvvriieicisiiseiesssisiss s ssssssiesssssssesessnsas | evenee e | e TFE] i 2,109,664 |...115.416 | ..............2,106,342 | .............. 1,825,000 2,066,272 | ..ocovvvrvrerninnien | eeeerenen(40,921) [ s [ |420.5.000 | ......2.400 [JD...oo | 4,056 | 91,250 | 12/06/2016. | 06/15/2023.
186406 GS 7 |CLEVELAND OH STUNIV  .oooiiiiiierierinceesisenseniesseessesssssssesssesssensens. | sevnee | oo [ evverinenes | onees 1FE ...1,205,830 |...111.871 .1,000,000 ...1,099,408 .50,000 | 08/08/2012. | 06/01/2022.
187145 GT 8 |CLIFTON TX HGR EDU FIN CORP REV........covrvimrriiiriiririsnsriesiisesiiennes [ o . | e 1FE| .. ..1,231,090 |...121.779 .1,000,000 ...1,223,192 . 08/18/2017. | 08/15/2026.
196632 PA 5 | COLORADO SPRINGS COLO UTl..cuuuurvermrermrermeeesseesssenssssnssssnssnssssneeees | ceenne [P [SSPORRIONN IO 1FE| oo 1,192,270 |..112.257 | ..o 1,122,570 | oo 1,000,000 | ..cocovvvenee 1,097,134 [ oo | vererenene(23,687) | s v [202.5.000 |......2.360 |MN......| ...........6,389 | ...cc...e. 50,000 | 10/28/2013. | 11/15/2021.
207740 5L 5 |CONNECTICUT ST HEALTH & E....covvvurereririncerseiseineneeineesessiseissssssssnns | evnees | o [ verernens | i 1FE 528,310 |...108.230 ....500,000 508,567 | ...vvveeereerrereieni | everrienneea(3181) e [ e [ 20.5.000 |.....4.270 | ... | .nnnn 12,500 | e 25,000 | 12/16/2010. | 07/01/2020.
207758  RQ 8 | CONNECTICUT ST SPL TAX OB......coorurieimiieirierinieiesissesssisssssesiesesseses | coneees . [ I 1FE| .. ..2,762,867 |..105.274 | .............2,452,884 | ... .2,330,000 2,463,613 | .oovevrernrnnieenns [ e (T4,854) [ oo | v | 200.5.000 ......1.660 |AO...... | «...e.....29,125 | ... 116,500 | 10/31/2013. | 10/01/2019.
240523 XY 1 |DE KALB CNTY GAWTR & SEW......coorumirmrinrieeienissesenssesssessesssssssssssees | woeees e | e 1FE| o 1,462,364 |...108.866 | ..............1,366,268 | .............. 1,255,000 | ..coovrrenee 1,343,005 | ..oovereervernernerins | verrenenn(30,633) | oo [ v [ 225,000 |......2.350 | AO...... | ..........15,688 | .......... 62,750 | 12/04/2013. | 10/01/2020.
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29270C P74 |ENERGY NW WA ELEC REVNUE ........coooiiiiiiiiiiiieceieceeceiieceieseiieneiins [ e e 1FE| 2,806,051 |...120.938 2,712,310 | oo | e (83,337) | s | e [ 5.000 |...... 2600 [JJ.ccoi | v 57,375 | ....... 114,750 | 09/30/2015. | 07/01/2026.
34073T FY 8 |FLORIDA SST HIGR EDUCLTNL FACS FINAN AUT. 891,960 |...117.264 863,518 | ... | oo (17,484) | s [ [ 5.000 |...... 2.140 04/13/2016. | 04/01/2025.
341507 E7 2 |FLORIDA ST BRD ED LOTTERY. ...105.138 513,076 | .oooorvveererrercriinns | reereeeene(8,378) | i [ e [ e 5.000 |...... 3.200 12/02/2010. | 07/01/2019.
343136 2U 0 |FLORIDA ST TPK AUTH TPK R....cevouiieriiininniseieniceeinne . 116612 | .............1,166,120 | ..............1,000,000 | ............. 1,103,396 | ..o cerenneene(11,902) | oo | v | s 5.000 |...... 3.420 06/28/2013. | 07/01/2025.
349515 PM 2 |FORT WORTH TEX WTR & SWR . . ...110.102 . 2,148,125 | oo | eeeeeeennn(85,056) [ oo [ s | 2022.5.000 [ 2510 09/07/2011. | 02/15/2021.
38122N YV 8 | GOLDEN ST TOBACCO SECURITIZATION CORP CA........cc.cccoviviiiiiniinnii e . . ..109.255 | .............1,092,550 | ..............1,000,000 | ............. 1,102,383 [ ..o [ eerreene(20,687) [ o i 125,000 | 1.890 03/31/2017. | 06/01/2021.
38122N  YZ 9 | GOLDEN ST TOBACCO SECURITIZATION CORP CA. ..116.227 1,180,881 2.330 06/22/2017. | 06/01/2025.
38122N  ZA 3 | GOLDEN ST TOBACCO SECURITIZATION CORP CA. 117447 1,193,708 | ..o | veeeeeeene(11,392) | s e [ 25000 | ..o 2.440 06/07/2017. | 06/01/2026.
39081 AT 5 | GREAT LAKES MI AUTH WTR SPY SYS REV......cccccvomrvinnes ..115.810 1,164,714 | | ceerereend(@3,272) [ s [ 225,000 |, 2.260 10/14/2016. | 07/01/2024.
432342 DM 2 |HILLIBOROUGH CNTY FL SOL WST & RESOURCES.. ..120.134 194,495 | e | oo (19,907) [ [ | 20225.000 2.490 e | - 11/02/2016. | 09/01/2026.
442403 JU 6 |HOUSTON TEX INDPT SC........... ...103.871 1,687,291 [ oo [ veereend(54,620) [ o [ 125,000 | 1.540 [FA....| 30,694 12/05/2016. | 02/15/2019.
45188R  EL 9 |ILLINOIS DEV FIN AUTH REV - . ..103.277 202,645 | ... | e 2547) | e e [ 00005150 [ 3790 [ | o 5,150 01/04/2008. | 01/01/2019.
45203H A2 8 |ILLINOIS FIN AUTH REV.......cooiiiiiiriiiiriiiiceiisereiiecesiesesiesessesesiesesiesesiies - . . ...118.837 2,294,073 | oo [ reeeend(39,358) | s | e [ 205,000 | i 2.600 25,000 08/06/2014. | 10/01/2024.
45204E  XW 3 |ILLINOIS ST FIN AUTH REVENUE, ...122.006 3,639,942 | oo | e (15,168) | oo [ e [ 00005.000 [ 2.740 45,417 08/30/2017. | 01/01/2029.
45506D TE 5 |INDIANA ST FIN AUTH REV ...119.984 1,412,153 | oo | e (19,708) | e e [ 25000 | .o 2.920 .25,625 ..61,500 | 05/08/2015. | 02/01/2026.
462466 FN 8 [IOWA ST FIN AUTH REVENUE ....ocoovviiivciniccieis ..119.813 1,223,808 | ...oovvvrieervcnns | verrenne(@5,138) [ e e 125,000 | 2.000 18,889 | .......... 50,000 |05/20/2016. | 08/15/2026.
46257T DW 6 |IOWA ST SPL OBLIG ...104.767 . 2,550,831 | ovververeenrrinnnennn | erreenenn(80,226) | v | e [ 20005.000 | i 1.590 10,146 | ........ 121,750 | 12/05/2016. | 06/01/2019.
46613P 2E 5 |JEAFLAWTR & SWR SYSREV.......... ..119.208 | ...........1,764,278 | ..............1,480,000 | ............. 1,686,556 | .....ccvvevrrreencrirans | reeererene27,523) | v [ e [ 2.5.000 | e 2.720 18,500 | ..o 74,000 |06/26/2014. | 10/01/2024.
485429 CV 4 |KANSAS ST DEV FIN AUTH RE ...107.125 1,074,862 2.520 16,667 | .......... 50,000 |08/16/2011. | 03/01/2021.
49474F  JX 9 |KING CNTY WASH - . . ...120.505 1,189,621 2.230 25,000 | .......... 50,000 |01/13/2015. | 07/01/2025.
494782 JX 4 |KING CNTY WA SCH DIST #1....ciirriirriirriiensiieseiissessssssssessssssssesssienns | ceveees e 1FE | v 3,385,620 |...112.469 3,325,736 | ..ovvvrerrrreerrrnenns | eerrreennn(59884) [ oo [ | 20005.000 | 2.630 12,500 | ... 133,750 | 12/09/2016. | 12/01/2022.
495098 YN 9 |KING CNTY WA SCH DIST #405 BELLEVUE............cccoooovurvrrannnns I - 1,179,350 |...112.273 | ............1,122,730 | ..............1,000,000 | ............. 1,140,409 | oo | cveeeeeene(BAT18) | s e [ 25000 | e 1.310 11/09/2016. | 12/01/2021.
544435 2E 9 |LOS ANGELES CALIF DEPT AR I - 1,527,108 |...115.799 | .............1,698,026 | ..............1,380,000 | .....cc..e.1,481,599 | .oooivvoiiiirrirans | e (T1T15) | i [ e 25,000 | e 3.840 11/06/2013. | 05/15/2025.
544552 UV 2 |[LOSANGELES CA s | s ol 158,273 |...105.808 153,483 | oo [ erriiienieenns(867) | s | e [ 20005.250 | L 4.680 06/26/2009. | 08/01/2022.
544552  ZD 7 |LOS ANGELES CA HARBOR DEPT.........cooriiimiiiieiinniieseiieseieesesieseseenees | eeees - . N 878,325 |...111.186 846,539 | ... | ererereennn(26,183) [ [ | 20225.000 | 1.310 09/15/2016. | 08/01/2021.
546398 6B 9 |LOUISIANA ST PUBLIC FACS AUTHREVEUE..........ccccostiimiiniiverinrireniinins [ e [P [SSPORRION IO 1FE| e 1,538,725 |...121.636 | .............1,532,614 | ..............1,260,000 | ............. 1,511,306 [ oo | verrenend @A TAT) s [ [2.5.000 |, 2.500 11/04/2016. | 12/15/2026.
546398 B5 6 |LOUISIANA PUB FACS AUTH R.......ccooviriiiriiiriineisseisseeisse s | s - ...101.668 205,000 | ..o | e | e | e | 0008000 [ 5.000 |JJ....... 07/31/2009. | 07/01/2018.
54714C  AJ 6 |LOVE FIELD TX ARPT MODERNIZATON CORP.........ccootvvimmirirmmmrimeniinnniinens [ o e L 118.216 | ... 1,182,160 | ..............1,000,000 | ............. TA19,677 [ oo | e (11,428) [ s i 125,000 |, 3.410 |MN...... 07/24/2015. | 11/01/2026.
54714C  AX 5 |LOVE FIELD TX ARPT MODERNIZATON CORP! . 113344 | 1,133,440 1,000,000 e 1,108,262 | ..o | cvenereeene(19,848) | v e [ 25000 | oo 2.600 |MN...... 12/09/2016. | 11/01/2022.
54714C  AY 3 |LOVE FIELD TX ARPT MODERNIZATON CORP! 2115293 | 377751 | 1,195,000 | 1,336,843 | | e (21143) | i [ 225,000 2.780 |MN...... 12/09/2016. | 11/01/2023.
54811B QH 7 |LOWER COLORADO RIVER TS AUTH TRANSMISSION........covvemrvririreriinins | coriene L A17.652 | 1,223,581 1,040,000 | 1,244,329 | e | eeieenne(30,080) | s [ e [ 00005.000 [ 1.730 [MN...... 06/09/2016. | 05/15/2024.
56036Y DB 8 |MAIN STREET NATURAL GAS INC GA GAS REV ..108.388 | ..............1,083,880 | .............1,000,000 | .............1,076,643 | ...coovvvoivvriiiniians | corrneeenc27,183) | s [ e [ 25250 | 2310 S 11/15/2016. | 09/15/2020.
56036Y DK 8 |MAIN STREET NATURAL GAS INC GA GAS REV.... [ e ...124.496 933,039 | .o | v (14443) | i e 0005500 | 2.840 |MS...... 04/19/2016. | 09/15/2028.
574193 GM 4 [MARYLAND ST......ccoiiiiiiiiiiniiisinisisisssisssseisssssssssssssssssssssssssssssssssennes | onnes - ..104.595 | ............1,568,925 | .............1,500,000 | ............. 1,573,271 | oo | cveeeeeenn(45,469) | e [ e [ 204500 | 1.370 |FA...... 12/08/2016. | 08/01/2019.
57422) AA 6 |MARYLAND ST ECON DEV CORP PRIV ACT REV.........ccoovuummriimiriirenerirennnes | e - . . L1183 | 111,830 1,000,000 | i 121176 | | eeeeeenn(29,833) | e [ [ 225000 | 1.780 [MS......| coooe. 12,639 | .......... 50,000 |06/15/2016. | 03/31/2024.
57563R  JJ 9 | MASSACHUSETTS EDL FING AU.......covvuiiiriinirierieieenienissiissiisenienienenes | cviens e . ..2,656, ...108.627 2,577,589 | ..ovvvverrvrirrcnnns | weereeenn(20,389) [ oo | e | 2005125 | L 4.100 [Jdeoces | e 63,422 | ........ 126,844 | 10/30/2013. | 07/01/2022.
575896 RY 3 |MASSACHUSETTS ST PORT AUTH. . ...115.536 2,004,928 | ..o [ e @1,871) | s | e [ 205,000 | i 1.880 07/13/2017.| 07/01/2023.
592112  GE 0 |METROPOLITAN GOVT NASHVIL.....cociviiiiriiiiiieiinsiesisisniissiesiesiesenas | s e . . ..108.103 | .............1,621,545 | ..............1,500,000 | ............. 1,622,570 | ...ovvvvericvervcrns | verreens(47,635) [ s e [ 1.5.000 |, 1.650 06/25/2014. | 07/01/2020.
59250N X5 7 | METROPOLITAN TRANSN AUTH.......ocoiiriiiriiinriiinniiissisesesssesssisnsinns [ o ol . 1,139, L7434 | 174340 1,000,000 e 1,091,393 | oo | e (T1579) | s e [ 2025000 | 3.490 08/07/2013. | 11/15/2024.
59259Y TQ 2 |MET TRANSPRTN AUTH NY REVENUE..........ccccoovvivniiininnns v [ e . . ..111.938 v 15,980 | i | eeenne(28,613) | i [ 005,000 [ 1.880 11/16/2016. | 11/15/2021.
592647 EE 7 |MET WASHINGTON DC ARPTS AUTH ARPT SYSRE........ccccoovmiimmriiiiiniiiians | s ol . ..1,226, 2122273 | 1,222,730 1,000,000 e 1,218,001 | oo | (8479 | o [ [ 225000 | 2.650 06/07/2017.| 10/01/2028.
59333P  ZK 7 |MIAMI-DADE CNTY FLA AVIAT ...102.624 505,353 3.530 12/01/2010. | 10/01/2018.
59334D  EL 4 | MIAMI-DADE CNTY FLAWTR &...coovviuuiiciiiiiciiesiisniissies e ...106.091 335,330 | ..ovvcrrrververieni [ e 2,875) [ [ 025,250 | 4.280 07/11/2008. | 10/01/2019.
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59335k AG 2 |MIAMI-DADE CNTY FLA SEAPO L3813 | 1,416,972 | 1,245,000 | 1,303,819 | | e (8912) | [ [ 5.000 |...... 4.070 09/11/2013. | 10/01/2023.
59447P  5J 6 |MICHIGAN FIN AUTH RE........cccooviiiriiiiniiiincisneisseisnesssenes s L7618 | 1,258,513 1,070,000 1,208,948 | | e (16ATA) | i [ [ 5.000 |...... 3.030 12/11/2014. | 06/01/2025.
59447P  NH 0 |MICHIGAN FIN AUTH REV. ...100.000 | ..............1,000,000 | ..............1,000,000 | .............1,083,373 | coooooivorririrnirans | vveeeeenc(19,442) | o [ e [ 5.000 |...... 2.780 03/22/2013.| 01/01/2022.
59447T FN 8 |MICHIGAN ST FIN AUTH REVENUE ..108.946 | .............1,416,298 | .............1,300,000 | ........... 1,431,645 | .cccoviviviinrninrins | cerreeerena(B5,987) | e [ e [ 5.000 |...... 1.990 12/03/2015. | 07/01/2021.
596566 ~ YX 1 |MIDDLETOWN CNTY NJ IMPT AUTH REVENUE .124164 | 1,241,640 1,000,000 1,238,631 | | (8,339 | e [ [ 225000 | 2410 08/24/2017. | 07/01/2028.
606092 HU 1 |MISSOURIJT MUN ELEC. .. 119.049 | ... 1,190,490 | ............ 1,000,000 | oo 1,149,312 | i | e (17,910) | i i [ 20005.000 [ 2.750 03/13/2015. | 06/01/2025.
60636S EF 7 |MISSOURI ST DEV FIN ...114.593 652,050 | ...ooocvirerirrerrrins | e (11,346) | v v [ 00005.000 | e 2.710 05/01/2015. | 06/01/2023.
60637A  KP 6 |MISSOURI ST HLTH & EDUCTNL FAC REV.......ccocooirriiriiiciirereireceiecenens ..121.816 ,218,160 | ..............1,000,000 | ............. 1,225,655 | ...oovvveerrrenciiins | cveeererene(26,336) | oo [ e [ 2.5.000 | e 1.900 05/06/2016. | 11/15/2025.
613340 5V 6 | MONTGOMERY CNTY MD ...118.359 ...1,183,590 1,153,314 2.220 12/02/2016. | 12/01/2023.
626207 VM 3 |MUNICIPAL ELEC AUTH GA ...103.365 ,261,053 1,253,694 | e | eeeeeennn(32,950) [ e [ | 20005.250 [ 2410 01/31/2012.| 01/01/2019.
645424 AH 5 |NEW HOPE CULTURAL EDU FACT FIN CORP TX . 121.441 ...1,335,851 1,332,810 [ ..oooeenieciicnns [ v (181) [ s [ 125,000 |, 2.510 12/14/2017. | 08/15/2027.
64577B KL 7 |NEW JERSEY ECONOMIC DEV AUTH ...114.060 574,947 | oo | vereeeeen(1,503) | s [ e [ 205250 | 4.650 03/29/2017. | 06/15/2027.
64577B  KQ 6 |NEW JERSEY ECONOMIC DEV AUTH ...107.595 629,543 | ... | e (6,085) | o [ 205,000 [ 3.470 03/21/2017. | 06/15/2021.
64577B KT 0 |NEW JERSEY ECONOMIC DEV AUTH ...112.693 758,634 | ..o | cvrreenennn(2,248) | o [ e [ 00005.000 | 4.530 08/26/2015. | 06/15/2026.
64579F  5C 3 |NEW JERSEY HEALTH CAREFA..... ...116.906 1,250,000 1,335,226 | ...oovvveevrreccirens | veeeeeene(11,355) | s e [ 25000 | e 3.800 11/20/2013. | 07/01/2024.
645918 T9 4 |NEW JERSEY ECONOMIC DEV AUTH ..109.143 800,000 821,469 | ...oocverriiniens | cerieenenn(2,122) | i e [ 00005.000 4.600 08/18/2015. | 03/01/2026.
646140 BZ 5 |NJ STATE TURNPIKKE AUTH TURNPIKE REVENUE............c.ccooovvimniiiiniiins | s ..122.186 1,194,709 | oo | e85 | s e [ 25000 | 3.050 12/01/2017. | 01/01/2030.
647207 AP 4 |NEW MEXICO MUN ENERGY ACQ......ccoovveemmrrimmriemnneennneensessnnessssnssssesenns | cvnneee | oo | eenvvnneees | oo TFE | ii0022.1,000,000 | ... 99.943 1,000,000 [ ovooucveorrrirrriiens | e | ceevieeeeineeiieens | eevveeeissnniinnnis | e 1.096 [ 1.050 07/24/2014. | 11/01/2039.
64966M  HS 1 [NEW YORKN Y....oiiiiiiiiiiiriicsecesessssssssssssssssss s | s ...108.393 2,157,598 | oo [ ceenen(59,064) | o | e [ 205,000 | i 1.860 12/07/2016. | 08/01/2020.
649674  JD 1 [NEW YORKNY CITY HEALTH.....ooooiiiiiiimiieiiiceeeecesesessesiesesiessniennnens | s . ...100.409 100,260 | ..o [ e 2,108) | s | e [ 205,000 | i 2.840 , 10/20/2010. | 02/15/2018.
64971Q  5U 3 [NEW YORKNY CITY TRANSIT......cocooimrirriinnriiensisssiisnsinsesissnsissnnisnnns | e | oo | covvinnnnes | cvvees 1FE| oo 567,440 |...114.760 550,698 | ...cooovvrververienis [ ererrenene(3,939) o [ 225,000 | 3.800 [MN......| cooeerirnns 4167 | e 25,000 |06/13/2013. | 05/01/2028.
64990E Y6 8 [NYDORMITORY AU o | ceeeees ..1,201,630 |...118.304 1,150,922 | oo | veeeeeenn(22,325) | e [ e [ 225000 | oo 2370 (MS......| oo 14,722 | ... 50,000 |09/02/2015. | 03/15/2024.
650010  AD 3 |NEW YORK ST TWY AUTH GEN........coorimiiririiriiiirniisneiseseiecesiesesieessiens | s ..104.312 1,554,915 2200 [ | v 37,500 | .......... 75,000 | 12/12/2013. | 05/01/2019.
650035 G5 1 |NEW YORK ST URBAN DEV CORP REVENUE...........cccoooimmmiinniinniiiiiniiinns | s ..114.424 1,156,953 | ..o | el ,297) | i [ [ 20.5.000 | 3.500 07/10/2017. | 03/15/2031.
66285W WU 6 |N TX TOLLWEAY AUTH REVENUE.........coooiiimiiinmiiireiineiesisesesisesesienenis | o ...114.550 1,153,172 2.250 10/13/2017. | 01/01/2024.
665245 XM 3 | NORTHERN ILL UNIV REVS......oomiiriirrirrirrisiissssissssisessssssssssssssssssens | enees ...103.003 519,036 | ...covevrrverrerienin [ everreneee(3,079) [ v 25,000 | 4.340 12/15/2010. | 04/01/2019.
665444  JD 8 |NORTHERN MUN PWR AGY MINN........coooiiiiimmiimniinnnieseieneiessesieseiienens | s ..106.343 | .............1,063,430 | ..............1,000,000 | ............. 1,014,806 | ...ooovvveernicnciiens | vereeeennn(8,952) | v [ [ 205000 | ... 4.220 12/16/2010. | 01/01/2020.
67756D CD 6 |OHIO ST HIGHER EDL FAC CO......cceooiiiiiniinniiicsiscicnississiissisesiesissiins | civens ...116.827 . 2,211,920 | cooovvvverrneneennens | erreeeen(32,281) [ s | e | 200.5.000 o 3.030 11/01/2013. | 12/01/2023.
68607V D7 7 |OREGON ST DEPT ADMINISTRA........ooriiimiiinieiineiisseiisnesessesessssisnenens | ceveees ..107.418 | ............1,074,180 | ..............1,000,000 | ............. 1,078,981 | oo | veeeeeene(34,310) | s e [ 225000 | 1.420 04/04/2013. | 04/01/2020.
686507 GA 6 | ORLANDO FLA UTILS CO..oouvvermeermeeereesieessneesssessssessssessssssssssssssssssnne | enees ..118.907 2,651,973 | oo [ e (87,233) s | e [ 205,000 | e 2.520 12/05/2016. | 10/01/2024.
686543 TL 3 |ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH... ..101.738 .610,428 B11,179 | e | e 22,150) | v [ e [ 00005000 [ 1.250 11/16/2012. | 07/01/2018.
709224 A6 6 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE ...118.828 ,188,280 1,202,347 | e | e (1,003) [ [ | 2225.000 3.180 11/07/2017. | 12/01/2031.
709224  PB 9 | PENNSYLVANIA ST TURNPIKE COMM TURNPIKE.........ccccoooviiiniinniiniienis [ e L A17.447 1,172,932 [ [ e (18,081) [ s [ 125,000 |, 2.690 05/25/2016. | 06/01/2028.
717817 UA 6 | PHILADELPHIA PA ARPT REVENUE..........cccoocoimiiiiiniiiiniisneiissesnsisssiens | s ..119.427 1,187,024 | oo | e (BT6) | o [ e [ 25000 | 2.910 12/15/2017. | 07/01/2028.
717883 TB 8 | PHILADELPHIA PA SCH DIST.......ooiiiiiiriiieneieneiieseiiesesiesesieseseesesiesenens | eeees ...115.895 1,306,196 | ...corvvervrierrrrans | reeererene(16,543) | o e [ 25000 | oo 3.070 10/20/2016. | 09/01/2026.
71883R  NU 3 |PHOENIX AR CIVIC IMPT CORP WTR SYS.......ccoooviimeimrireniininsiinsiseiiienes | cviens ...108.205 1,948,450 | .....oovvvvrcvrrvcrrs | verrerne(56,300) [ oo [ 205,000 |, 1.620 12/09/2016. | 07/01/2020.
71883R  PA 5 |PHOENIX AZ CIVIC IMPT CORP WTR SYS REVENUE.... ...123.505 1,795,683 | ..o | reeeerene(30,222) | v [ e [ 2.5.000 | e 2420 01/04/2017.| 07/01/2026.
721876 QH 6 |PIMACNTY ARIZ SWR REVENUE..........cooovmiiriinrieriiseieseiessissssisssinns | s ...108.077 TT2A74 | s | vrieeneenn(8,309) | s [ v [ 00005.000 [ 3.750 06/03/2010. | 07/01/2020.
721876 TF 7 [PIMACNTY ARIZ SWR R...ccosvviiriiriiinrinessssssesssisssssssssssiesnsiens | s ..122.629 | ............1,667,754 | ..............1,360,000 | ............. 1,582,685 | ...ooovveenniienciians | ieeeeeenn(22,882) | oo [ e [ 202.5.000 | 2.820 12/02/2016. | 07/01/2026.
725304 SA 8 |PITTSBURGH PAWTR & SWR A......oiiiiiiiieriieriiseseieseieseisssesseseienees | s ...110.649 2,672,235 | oo [ e (83,809) | s | e [ 205,000 | i 3.000 41,667 | ........ 125,000 | 12/12/2013. | 09/01/2021.
725304 SB 6 |PITTSBURGH PAWTR & SWR A ..112.337 . 3,653,233 | ..o | e (48445 | i [ | 222.5.000 [ 3.300 56,750 | ........ 170,250 | 12/12/2013.| 09/01/2022.
735240 H4 8 |PORT OF PORTLAND OR ARPT REVENUE...........cccooeeeene. ...120.706 ,207,060 | ..............1,000,000 | ............. 177,390 | oo | cveeeeeene21,342) | s e [ 25000 | . 2.400 .25,000 03/06/2015. | 07/01/2025.
735389  WC 8 | PORT OF EATTLE WA REVENUE..........cooovmiiriiiiiiiniene e | s ...115.367 ..1,183,670 | .............1,000,000 | oo 1,110,729 | | e (15,860) [ o i |22.5.000 | 3.040 12,500 07/22/2015. | 04/01/2024.
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736754 MK 5 |PORTLAND ORE WTR SYS REV......cooooiiiiiiriiiiiiiineiseseiseceisesesiesesisseiins | s 1,524,732 |..116.324 | ..ccooeoe 1,395,888 | ......cccceo.. 1,200,000 | ...coovenneee 1,387,937 | oo | veeeeeene(30,451) | o [ [ e 5.000 |...... 2.090 |AO...... 04/24/2013. | 10/01/2023.
736754  NW 8 | PORTLAND ORE WTR SYS.....coviirriirrimnerinensssssssssssssssssssssssssssssssssssens | eneee ...2,629,416 |...116.543 ..2,593,082 | ... .2,225,000 2,565,542 | ..oocveererninennns | e (B1,170) [ [ e [ 5.000 |...... 1.920 |AO...... 12/07/2016. | 04/01/2023.
744434  DH 1 |PUBLIC PWR GENERATION AGY NE REVENUE........cccooooiiiimiinrniiinriiiienes | s ...1,949,482 | ...118.060 | .... ..1,977,505 11,675,000 | ...ooonves 1,885,001 | ..o | reeererene(26,598) | v [ e [ e 5.000 |...... 3.000 |JJ....... 07/07/2015. | 01/01/2025.
74444Y  AJ 3 |PUBLIC FIN AUTH WI LEASE DEV REVENUE..........ccccovvrirnriininniseinnieiiennnes | v 2,018,296 |...120.396 | ......ccceene 1,938,376 | .oovvvrrne 1,610,000 | ..occvneeee 1,946,547 | ..o | e (37,248) | i | e [ 5.000 |...... 2190 [MS...... 01/08/2016. | 03/01/2026.
745190 ZP 6 |PUERTO RICO HIGHWAY & TRANSPRTN REVENUE...........ccocoovvveimnmiivnniins | covvene | oo | convvvenns | e TFE | i 157,947 [ 90.124 ....150,000 157,473 5.250 |...... 4770 |JJ....... 08/09/2016. | 07/01/2032.
74526Q PS5 |PUERTO RICO ELEC PWR AUTH PWR REVENUE.... e oo Lo | oo [ nBFE | 911,430 88.397 ...850,000 | ...oovonne 751,375 | oeereeee(156,929) | vvvecrrd(2,308) [ oo [ e | 5.250 |...... 4650 |JJ....... 08/09/2016. | 07/01/2034.
75076P  AX 3 |RAILSPLITTER IL TOBACCO SETTLEMENT AUTH.......coooivviiiniiicnmiisnniiinnns | e | o [evvenniins | e IFE | i 859,943 |..114.990 | .................862,425 | ............... 750,000 859,793 | ...vecverernerinnnns | ervrrinrrnened(149) | ot [ e [ v 5.000 |...... 2.800 |JD....... 12/21/2017. | 06/01/2025.
765433 KD 8 |RICHMOND VA PUBLIC UTILITY REVENUE........ccoooiiriiiiriiirereneiieneiieneies | s ...1,207,860 |...122.493 .1,000,000 1185790 | e [ eeeeend(20,893) | o | e [ 5.000 |...... 2440 |JJ....... 11/16/2016. | 01/15/2026.
783186 QK 8 |RUTGERS ST UNIV N Juoiiiiiiieiiirinniesise e sssssessnsssss | eveees ..1,174,760 |...116.020 .1,000,000 1,100,938 | [ e (17,28) | e [ e 5.000 |...... 2.940 |MN...... 06/14/2013.| 05/01/2023.
785138 AT 5 | SAENERGY ACQUISITION PUBLIC FAC.........ccoocoommmeimmmnirennirsnnnvsnneseniinns | ovenee | oo | cervvnnnnes | e TFE | i 927,691 |..120.514 | ................909,881 | ....cc..cccc0... 755,000 906,741 | .ooveeveerenerienenne | eervrerene(18,258) | oo [ e [ v 5.000 |...... 2.110 |FA....... 11/02/2016. | 08/01/2025.
794665 FX 2 | SALES TAX ASSET RECE................. [SSTTIRRRTIN P ..1,477,175 | ...106.061 1,250,000 | oo 1,332,879 | e | e (85,547 | i | [ 5.000 |...... 1.240 |AQ...... 09/24/2014. | 10/15/2019.
79575 AM 0 |SALT VERDE AZ FINANCIAL CORP SENIOR GAS.........cccoovvvmmviiinniinniiincns | cereees ...1,226,670 |...120.867 .1,000,000 | .. 5.250 |..... 2,670 |JD....... 10/28/2016. | 12/01/2026.
796253  3M 2 | SAN ANTONIO TEX ELEC.........cooiiriiirieireiieceiiecesiesesisesesiesesiesessesssiesenes | e 1,180,100 |...106.750 | ..............1,067,500 | ....c.cooerucc 1,000,000 | ...coooooneee 1,073,206 | ...oocvverrrernirins | veeererene(34,383) | i [ [ 5.000 |...... 1.420 |FA.... 09/24/2014. | 02/01/2020.
796253  Z9 6 |SANANTONIO TEX ELEC & GA....ooiiiriiiiineiersiicienisssssissssssessssssesensns | evveees 901,163 |...113.528 ....750,000 847,911 | oo | erereneeen(12,262) [ s [ | e 5.000 |...... 2.940 |FA....... 06/03/2013. | 02/01/2025.
838810 DR 7 | SMIAMIFL HLTH FACS AUTH......oooiiiiiiiiiciiieniseseseseiseseesesieseseesenons | s ..1,765,740 |...118.155 | ... . 21,500,000 | ...ooonee. 1,765,560 | ....oovvevcereerrirans | evveerrireened(180) | oo [ e [ 5.000 |...... 3.030 |FA...... 12/15/2017. | 08/15/2028.
875161 BY 6 | TAMPA FLHOSP REVENUE.........ccooovvimriiniririinenisseiiessesssssiesssisssinnns | s 1,213,959 |..119.026 | ..ccooovvnnee 1,202,163 | ..oovvvos 1,010,000 | ..ccvvvrneee 1,192,040 | oo | e (18,887) | s [ e [ v 5.000 |...... 2.620 |JJ....... 10/19/2016. | 07/01/2026.
88213A KU 8 | TEXAS ST A&M UNIV PERM UNIV FUND.......coooiiviiriiirisnccsneisseiseniis | e ...2,388,120 |...121.061 2,421,220 | ..... .2,000,000 2,386,632 | ..oocveerirerererinns | e (1,488) [ o [ e [ e 5.000 |...... 2.150 |MN...... 11/30/2017. | 05/15/2025.
88283L  JC 1 | TEXAS TRANSN COMMN ST HWY .....cooiiiiririimeiiiiniiseseiseseeiesesiesesienenes | s ...3,187,890 |...118.493 | ... 23,199,311 | ... .2,700,000 | ...ooonees 3,122,072 | oo [ eireeeend(82,075) s | e [ e 5.000 |...... 2.300 |AO...... 12/06/2016. | 04/01/2024.
88880M AS 0 |TOBACCO SETTLEMENT AUTH WA REVENUE..........cccoocoommiiiiniinniiiniiiinns | s 1,143,250 |..110.435 | ............. 1,104,350 | ..cooovveee 1,000,000 | ......o..ccc. 1,108,714 | oo | veneeeene(30,643) | s [ [ 5.000 |...... 1.710 |JD....... 11/09/2016. | 06/01/2021.
88880P CA 0 | TOBACCO SETTLEMENT FING C.....oovvrmrimrereriereineeseeinsensessessssessensssseses | svveene ..1,116,920 |...115.082 11,000,000 | ...ooonee. 1,088,776 | ...ooovvercereccrins | v T1A18) | s e [ e 5.000 |...... 3.580 |MN...... 07/03/2013. | 05/15/2023.
89602N  2C 7 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH........coovviiicrinienisrinniisninens | v 850,000 |..... 99.683 850,000 | ..vovvvererrirenrirenns | eevrirenrienninnnies [ e | e | e 0.640 |...... 0.640 01/21/2015. | 01/01/2033.
89602N  7F 5 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH.........oovviiireiieniireneieneirennis [ e ..1,229,240 |...125.410 ) SO IOSOURN PO 5.000 |...... 2.560 |MN...... 01/13/2017. | 11/15/2027.
898526 EV 6 |TSASSCINC NY. 1,194,790 |...120.754 . ) 09/22/2017.| 06/01/2027.
91412G VU 6 |UNIVERSITY CALIF REV.......cooouiiiriiiiriiiiniinniississsesssssssissesssssissnsiens | s 912,480 |...122.137 876,609 ) 03/13/2015. | 05/15/2026.
91514A  DC 6 |UNIV OF TEXAS TX UNIV REVENUES.........c.cooviiimirriinriienesecerecniienniins | ceneees ..1,934,835 | ...123.724 ...1,861,421 ) 01/07/2016. | 08/15/2026.
91514A ES 0 [UNIV OF TEXAS TX UNIV REVENUES.........cccoovvmrirvinriieiniineiennins 1,880,580 |...117.137 ...1,808,982 ) 07/08/2016. | 08/15/2023.
92818G KN 2 |VIRGINIA ST RES AUTH.......cooviiiiriiiiniineiseiieseisssssssesssssssssssssnseons | s ..2,581,372 |..112.217 2,514,255 ) 12/06/2016. | 11/01/2021.
938429  J3 2 |WASHINGTON CNTY ORE SCH D....ccvvvermrirrriinniiereieeeieseisessissssiseseions | s ...1,269,893 |...119.068 ...1,194,992 ) 07/23/2014. | 06/15/2024.
93974D WT 1 |WASHINGTON STFOR IS.... 3,423,426 |...111.628 ...3,330,580 ) 12/08/2016. | 08/01/2021.
93978H FG 5 |WASHINGTON ST HLTH CARE FACS AUTH......cooooiririiririineeirenniissniissniis [ e 876,158 |..105.681 | ...............792,608 | ..... 793,152 ) 37,500 |06/23/2014. | 10/01/2019.
944514  LL 0 |WAYNE CNTY MICH ARPT AUTH.....coviririiiernnininniennissensssienssssssessnsenes | evveees ...2,059,360 |...103.117 | ..............2,062,340 | ..... .2,000,000 2,007,973 ) D | e 8,333 | .....o.. 100,000 | 12/17/2010. | 12/01/2018.
958697 JJ 4 |WESTERN MINN MUN PWR AGY 1,816,063 |...114.859 .1,510,000 ...1,698,583 ) .75,500 | 07/01/2014.| 01/01/2023.
97712D D4 5 |WISCONSIN ST HLTH & EDUCTNL FAC AUT REV......ccooccouiviiinniiniccnicniiens | i ..1,209,842 |...121.060 | .............1,234,812 | ..... .1,020,000 | .. ...1,209,190 ) 11/30/2017. | 08/15/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........cccvvvveencsinisnnnennnes 208,127,068 XXX ] ..........204,152,284 | .......... 179,440,000 | ......... 200,394,835 | ........... (156,929)] ...... (3,308,950) | ...vvervreinenn (| 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H6 MY 7 [FHLMC PC e sesssssessesssssssnss | enenne | e | eesrensnes A4 1] e 42,012 .. 101414 | i 41,867 | s 41,283 | o 41,283 (137) [ v e [ s 4.500 |...... 4.020 | MON... 06/30/2003. | 08/01/2018.
3128K7 U5 5 [FHLMC PC s | ceneees ...107.631 ....719,900 688,067 | ...vvorerrereerrrins | v 10,650 [ .ooceveeeeerieries [ e [ veeene 5.000 |...... 6.250 | MON... 11/04/2005. | 09/01/2035.
3128KG  FP 8 [FHLMC....... oo | cenione 3 IO I . ...109.872 ....129,557 133,150 (1,855) [ cvvrerrererrirennes [ e | e 7.000 |...... 6.000 | MON... 11/30/2006. | 11/01/2036.
3128LB  AZ 1 [FHLMC PCu...iicicrcresisessssssssnssssissssssssssssssssnssens | onnvien | o [ covenninns Al L I 261,735 |..110.766 | ................ 272,140 | ..o 245,688 260,966 B0 [ [ [ 6.500 |...... 4.670 [MON... 05/29/2009. | 05/01/2038.
3128M4  CP 6 |FHLMC PC......iioiieiieiereeceeseeseeseeseiesese s | s 311,314 |..110.278 318,124 311,416 1,313 | s | e [ s 5.500 |...... 6.030 | MON... 05/24/2007. | 12/01/2036.
3128MM  CK 7 [FHLMC PC......coosvviiiiciccissesesessssssssssssssssnsssssssennns | s Al ..530,817 |...103.061 ......529,370 529,370 | ..ooovvenriinriins | e (6) 1 SOOI ISP OO 5.000 |...... 4.870 |MON... 08/24/2005. | 09/01/2020.
3128P7  BH 5 [FHLMC PCi....oiooeceeccvceseesesssss s ssssssssssssssssssssssssssssssnses | avviens | oo | cvessiens A L1 I 519,019 |..111.699 | ....cc........572,322 | oo 512,374 517,793 [QILLC) ) IR [RRIN DO 6.000 |...... 5.510 | MON... 12/12/2005. | 12/01/2025.
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3128P7  CB 7 |FHLMC PCu..oiiiiiiciseieieseesesseiessiessieseessseissesessessesessssesins | ennvis | o [ coveeniens 4 L I 722,436 |..107.863 | .........cc..... 758,502 | oooooiiiinac 703,208 718,823 (BT [ oo [ e | e 6.500 |...... 5.580 [MON... | ..........3,809 | ......... 02/28/2006. | 02/01/2026.
3128PE 4N 5 |[FEDERALNATLMG o | s 326,697 |...103.817 320,782 323,203 (1,528) | cvovvereeerrineies | vererveeisniseiiseni | e 6.500 |...... 5.840 [MON... | ... 1,738 | ......... 10/17/2006. | 10/01/2021.
31202L DN 2 [FHLMC PC s | s 4. Al ...8,444,765 | ...108.962 7,743,051 | ... 8,414,184 | .oovvociecen [ i (14,626) | ..o | e [ e 5.000 |...... 2.980 [MON...| ........32,263 | ........ 01/31/2014.| 07/01/2041.
312942 CB 9 |FHLMC PC e | evnnes | e | oevernenns 4 ] i 2,798,198 |...104.986 | ..............2,841,604 | .............. 2,706,638 2,795,657 1,570 [ v [ e [ e 4.000 |...... 3.330 |[MON...| ...........9,022 | ........ 08/31/2010. | 09/01/2040.
312945 TE 8 |FEDERALNATLMG oo | s ..104.990 | .............2,615,664 | ............. 2,491,337 2,549,553 3,738 | oo [ e [ e 4.000 |...... 3.510 [MON... | ... 04/10/2012. | 02/01/2041.
31294K M4 4 [FHLMC PC  ossenssnessnesensissnisnsisssssssssssssnssssnsnssnnnnis | eenvee | oo [ evvvneneendt || i 3,790 | i 99.893 3,653 3,653 | covveeeeeieenieenin [ e (24) | oo [ e [ e 5.500 |...... 4.440 [MON...| ... 01/22/2003. | 01/01/2018.
312968 M3 7 [FHLMC oo | ceneees 2110845 | 138011 | 124,507 126,802 (<74 ) U OO PO 5.500 |...... 4.910 |MON... 01/30/2004. | 01/01/2034.
31297C  HD 5 [FHLMC oo eseseesesienenes | ceiies ...107.458 383,193 329 [ e [ | e 5.000 |...... 5.000 |MON... 12/15/2004. | 07/01/2034.
312978 RE 4 [FHLMC PC et ssiassssssinnns | ceniene ...107.458 126,855 (148) | .vvvverrerrienns [ e [ 5.000 |...... 5.820 | MON... 10/14/2005. | 08/01/2030.
31298N UG 8 |FHLMC GOLD PC ........oiiiiiiriiireiiereieseieseiiesesssesessesesssesessessseesesesesesens. | coiees ...100.231 1,624 | e | e (1<I0) ORI ORI PP 7500 |...... 6.550 | MON... 08/21/2001. | 05/01/2031.
31307G  MD 8 |FHLMC PC ..o | coeees ..103.535 | ..............1,449,868 | .............1,400,359 | ............. 1,441,064 (4,375) | oo | e | s 3.500 |...... 2.670 |MON... 05/30/2014. | 03/01/2029.
31307G  TL 3 [FHLMC PC oo | s ...103.528 2,031,597 (2,133) [ oo [ | e 3.500 |...... 2.670 |MON... 05/30/2014. | 03/01/2029.
3132GG  AX 3 |FEDERAL NATL MG ..o sisesessesessesesienens. | coiies ...104.990 935,986 TT2 | s | e [ e 4.000 3.530 |MON... 04/10/2012. | 08/01/2041.
3132HM  TF 8 |[FEDERALNATLMG  oooiiiiicieiinienenesesnssiesieseesssnissiies | cviens ..102.972 2,104,156 | ..... .2,043,425 2,192,850 (23,231) | vvveeevenniins | oo [ e 3.500 |...... 2.210 |MON...| ..cc.cc....5,960 | ......... 71,520 | 09/28/2012. | 09/01/2042.
3132J9 D3 9 [FHLMC PC s | s Al ..103.196 | .... ..5,505,938 | ... .5,335,380 | ..... 5,522,118 (R ORI IR IR 3.500 |...... 2580 [MON...| ........15,562 | ........ 186,738 | 05/29/2013. | 04/01/2043.
3132M5 G2 2 |[FHLMC PC e sississisnisesiessssseninne | eeni | on | cevinniand A L [ 5,227,014 |..106.414 | .............. 5,186,302 | ...ccoouuvs 4,873,673 5,190,377 30,811 | oo e | s 4500 |...... 3.150 |MON...| ........18,276 | ........ 219,315 | 02/27/2014. | 02/01/2044.
3132MB YN 4 [FHLMC PC s | s ..3,515,861 |...104.793 3,476,359 | ..... .3,317,339 3,504,489 (B43) | covveevriereriinns [ e [ s 4.000 |...... 2910 [MON... | .........11,058 | ........ 132,694 | 06/30/2014. | 05/01/2044.
B132MA BV 2 [FHLMC PC e | e Al ...3,284,408 |...104.628 | .... 3,239,524 | ..... .3,096,216 | ............. 3,256,868 | ......ocvvveerrrieniis | e 102,898 | ..ooooevierienes [ e [ e 4.000 |...... 2990 [MON...| ........10,321 | ....... 123,849 | 10/31/2014.| 10/01/2044.
3132QT  QZ 2 |FEDERALNATL MG.......oiiiiiiiriiiriiinciissciisssissnssnssnsisnsissnssssnssssnssns | e | oo | conveennes A L [ 13,684,684 |..104.578 | ........... 13,604,997 | ............ 12913773 | ........... 13,620,818 | .ooovvvicieriens | o (210,948) | ...covovrvinriies | e [ 4.000 |...... 3.060 [MON... | .........43,046 | ........ 516,551 | 11/23/2016. | 10/01/2045.
3132WG  FY 8 |FEDERAL NATL MG.....ciceiricrireeirnnessseessseesssssssssessssessssssssssssssssssssssnne | anveees Al 1] ...7,654,149 |...100.138 7,692,390 ...7,655,227 1,931 | s | e [ s 3.000 |...... 3.030 |MON...| .........19,204 | ....... 230,453 | 11/29/2016. | 09/01/2046.
B1B2WN  JR 4 [FHLMC......ooiiccccecscs s | anneees Al .16,277,987 |...104.582 ....16,116,171 16,266,966 | .......cooocevriciieni [ e (43,623) | ..o [ [ 4.000 |...... 3.530 [MON... | .......51,367 | ........ 256,833 | 06/26/2017. | 05/01/2047.
3137B7 YY 9 |FHLMC Al ] ...3,059,781 |...104.987 ..3,149,628 3,035,492 (8,535) [ c.oooevererirreies [ e | e 3490 |..... 3.020 [MON... | .......10,470 | ....... 104,700 | 03/12/2014. | 01/25/2024.
3137BB BD 1 |FHLMC 4 A 3,604,829 |...104.628 ..3,661,980 ) MON... 18,615 | 06/12/2014. | 03/25/2024.
B137BE VH 4 [FHLMC s | s Al ...103.897 .6,545511 | ... .6,300,000 ) MON... | .......20,418 | ....... 204,183 | 07/30/2015. | 09/25/2024.
31387C XK 2 |FEDERALNATL MG ...coiiiiiiiiiieieieciieseseseieceiesesiesesiesessesesiesesienens | coins Al ...101.878 29,284 28,744 23 MON... | o335 | e 2,012 | 06/22/2001. | 04/01/2031.
3138E8 K6 8 |FEDERAL NATL MG 4 A ...103.338 ..4,792,642 4,637,800 7,293 MON... 62,323 | 03/30/2012. | 04/01/2042.
3138LR 7M 8 |FNMA PASS-THRU ....ccoooiiiiiiiiriiiniiiinniisncisssissssssssssssssssisssssssssssnnes | oo 3 R I ...106.967 ..6,207,956 | ..... .5,803,611 33,098 MON... | .........42,934 | ... 261,162 | 02/11/2014.| 06/01/2042.
3138MK 4R 4 |FEDERALNATLMG oo | civens Al ...100.540 ..3,735,177 3,805,677 5,887 MON... | .........18,553 | ....... 111,453 | 10/31/2012. | 11/01/2042.
3138XC  F3 1 |FNMA PASS-THRU 4 A ...104.753 ..4,228,984 ...4,170,468 6,369 MON... 61,483 | 03/31/2014. | 09/01/2043.
3138Y5 5D 4 |FNMA PASS-THRU .....cooiiiiiiiiiciiiciessesesissseisssisseisessisssisnsssssssens | ceveees I I ...102.065 | ..............5,490,556 | ..............5,379,424 | ..... 5,544,168 | ....ovvvrerirerenerins | crrerienas 41,191 MON... | ........26,809 | ........ 161,383 | 09/30/2014. | 10/01/2029.
31402R DD 8 [FNMA PASS-THRU ....coostiiiiiriiciieriinrisnie e sesssissiesiesesssssssssiaes | cviens 3 I ..110.947 653,884 1,998 MON... 01/17/2007. | 05/01/2035.
314038 W5 1 |FNMA PASS-THRU 4 A ...113.306 683,690 (1,313) MON... 12/09/2003. | 11/01/2033.
31404N  GC 4 |FEDERALNATLMG ....cooiiiiiiiiiciiiisicssissiccsissessssissesisissssssissiins | cviens 3 I ...102.916 114,385 1,403 MON... 08/24/2005. | 05/01/2019.
314058  EF 7 |FEDERALNATLMG ...ccoooiiiiiiiiiiiiincisciscessessessssssnssisssssenssessesens | cnneees Al ...108.596 380,994 5,521 MON... 09/29/2006. | 08/01/2035.
31406V  DP 8 |FNMA PASS-THRU .....ccoooiiiiiiiiiiiiiciiisceieesiisssiiesssisessisssiessiesessessinns | ceneies Al ...110.844 494,767 (2,384) MON... 05/31/2005. | 05/01/2035.
31406W  2M 5 |FNMA PASS-THRU ..ot ssssssssisssssessessssssnns | eevnnis | oo [ oeveienns Al 1 L2 99,758 | ...ccccovrn...89,299 | ... 91,657 (2,269) MON... 06/30/2005. | 06/01/2035.
31400X  PU 7 |FEDERALNATL MG ....coooiiiiiiieiiieeisneiecessesessesesissessesessesesseseseenesenne | ceveees ..110.017 276,453 244,056 MON... 07/31/2006. | 02/01/2036.
314100 5Y 2 [FEDERALNATLMG oo | cviens Al . ...110.844 255,319 ....230,339 233,470 MON... 08/10/2006. | 08/01/2036.
31410P A8 6 |FEDERALNATLMG  .ocioiiiiisccsrssscssssssisnsssnissnssnnisinns | onniien | o [ covinninns Al L I 125,596 |..104.438 | ......ccccoooeeee 127,621 | oo 122,197 125,596 MON... 10/10/2006. | 08/01/2036.
31410U YW 6 [FHLMC oo essseesssienenes | oo 225,973 | .. 111.712 .249,786 223,597 225,973 MON... 11/30/2006. | 09/01/2036.
31411C  KH 3 |FEDERALNATLMG  ooooicincssscsessssssessssssnsinnins | coi Al ....64,827 |..102.513 ...64,247 62,672 | ....... 64,796 MON... 12/08/2006. | 11/01/2036.
31411K R4 7 |FNMAPASS-THRU ..ooiiiiiiciicsceeceeeseessesssessssssssssssssssssssssnsenens | eevee | o [ covnenenns 4l L I 613,267 |..112.861 | ..ccccoevvnnve. 690,309 | ..coovvvinnnens 611,642 613,267 MON... 01/31/2007. | 01/01/2037.
3141IN 5C 7 [FNMA PASS-THRU ..ot sinsississsiessenssssinns | s | o | oeseienns 4. L1 [ 237,889 |...112.266 | ........c........ 265,041 | ..ccoovciinnne. 236,081 237,889 MON... 02/08/2007. | 02/01/2037.
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31411W AU 1 |FNMA PASS-THRU L3212 | 332,740 | ........ 293,907 296,226 (436) | covveveeereerriiens [ e [ e 6.000 |...... 5.630 |[MON... | ............ 2,935 | ......... 17,634 | 03/30/2007. | 04/01/2037.
31412A U9 3 |FNMA PASS-THRU ..110.844 178,653 161,174 163,635 (886) [ ..voovvvrrierrries [ i | 6.500 |...... 5.960 |[MON... | ........... 1744 | ... 10,475 | 10/09/2007. | 07/01/2037.
31412R D5 3 |FNMA ...108.119 ,111,660 ...4,727,769 4,746,976 (3,894) [ c.ooovverrrriireies [ e | e 4500 |...... 4.260 [MON...| .......... 34,905 | ... 212,750 | 03/31/2010. | 03/01/2040.
31419A DS 3 |FNMA PASS-THRU ...112.853 855,399 919,037 (22,858) | ..o [ e [ 6.000 |...... 4.030 [MON... 11/30/2010. | 09/01/2039.
31419) SH 2 |FNMAPASS-THRU....... ...106.241 6,047,618 5,978,699 (3,301) [ coooeverrerieeenes [ oo | 2004000 [ 4170 [MON...| . , 12/14/2010. | 11/01/2040.
31419k  GD 1 |FNMA PASS-THRU ...106.563 ....4,683,467 4,593,866 | .....ccooveriicriiinnns [ i (12,715) | coevoevericnninns e [ 204000 | 4.320 [MON... | .......... 30,943 | ........ 187,339 | 12/16/2010. | 11/01/2040.
31419L QD 8 | FNMA PASS-THRU ...104.587 627,664 636,860 (2,729) | ..o | cevvevisniissiinniens | 2004000 i 3.660 |MON... | ..ccoovene 4178 | .......... 25,107 | 11/30/2010. | 12/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities, oo 139,184,677 XXX 40,755,131 | ......... 134,004,789 | ......... 138,446,955 | ....cooovivinii 0] (156,523) .0 0 XXX XXX | oo 604,69 | ..... 5,001,847 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OblGAtIONS. ... | s 347,311,745 XXX | s 344,907,415 | ......... 313,444,789 | ......... 338,841,790 | ........... (156,929) | ...... (3,465,473) | ..ooovvverirnnns (] [ 0 XXX XXX | ... 3,052,754 | ....12,541,789 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00108W AA 8 |AEP TEXINC LS. [ e | eeern2FE | i 549,043 |..... 98.609 | .......cc.......542,350 | ..ccovoennce. 550,000 549,094 BT | e | e | s 2400 |...... 2.430 09/19/2017. | 10/01/2022.
00115A  AE 9 |AEP TRANSMISSION CO LLC.......ccooveerriiriiiinriereieneiisneienesissesessssinnns | ceneees .998,030 |...100.284 ....1,000,000 998,214 LA USSR RO IO 3.100 |...... 3.120 11/16/2016. | 12/01/2026.
00206R  AZ 5 [ ATETINC.....oiiieiiceieceeieciieseeicesies s | oo ...103.679 500,000 499,398 152 | oo [ e | e 3.875 |..... 3.910 08/15/2011. | 08/15/2021.
009158 AV 8 |AIRPRODS & CHEMS INC........ooocviiiirieririiininsineiesiesessississssisessssssssies | coeees ...103.036 1,995,440 609 3.350 |...... 3.380 07/28/2014. | 07/31/2024.
023135 AN 6 |AMAZON COMINC.... LS... ...105.748 1,567,744 (6,383) [ coooocverrerieeies [ e | e 3.800 |...... 3.060 06/22/2017. | 12/05/2024.
026874 DD 6 | AMERICAN INTL GROUP........ccoimiiiiiiiriniisnisiiesienisississiesiesesniins | s ...103.241 518,256 (TO4) | oo [ e [ e 3.750 |...... 3.200 08/25/2017. | 07/10/2025.
03040W AL 9 | AMERICAN WTR CAP COR........ccoooriiirriirniieneiieseeisnesissssessesissssesssssenns | o ...103.121 1,032,178 (3,98B) [ ..ooovvererrirnnies [ e | e 3400 |...... 2.890 01/21/2015. | 03/01/2025.
035242 AP 1 |ANHEUSER BUSCH ..o | s ...103.347 1,021,176 (2,282) [ oo [ e | e 3.650 |...... 3.340 11/15/2016. | 02/01/2026.
03524B  AE 6 |ANHEUSER-BUSCH INBEVSA.............. LS... ...104.200 999,840 23 | s [ e [ 3.700 |...... 3.700 01/22/2014. | 02/01/2024.
03524B  AG 1 |ANHEUSER BUSCH INBEV........cooocoiiiviiriiinnieieneiseseeseneisnesssnssesssessnssnnns | cenves | oo [ eevveniins | coee IFE | 1i1...2,629,406 | ... 97.878 2,630,336 930 [ oo | e | s 2600 |...... 2.720 09/06/2017. | 05/15/2024.
037833  AK 6 |APPLE INC......cocoviiriricrinriiinisivcnieniississisesississsssssssissssssssessssnnses | wonnnne | oo | cverivsnnee | oo IFE [ riiiiii..951,660 | ... 99.029 972,195 AT40 | oo | e | s 2400 |...... 2.960 06/05/2013. | 05/03/2023.
037833 AR 1 |APPLEINC ...101.642 1,026,533 (€451 70 ) OO PRI I 2850 |...... 2.020 04/21/2015. | 05/06/2021.
037833 AS 9 |APPLEINC ...103.768 1,998,868 LT OO ORI IO 3450 |...... 3.460 04/29/2014. | 05/06/2024.
037833 BF 6 |APPLEINC ...100.780 1,008,265 (1,765) [ oo [ e | e 2.700 |...... 2.490 11/22/2016. | 05/13/2022.
037833 BG 4 |APPLEINC ...102.094 2,343,728 TA3 | e | e | e 3.200 |...... 3.240 05/06/2015. | 05/13/2025.
037833  CY 4 |APPLE INC......cooiiiiniiierieriiiinnssiveneninssississisesissssesssssssssissssnsssssenses | wonnee | oo | cverivennee | oo IFE | 1iii0000.2,103,801 | ..o 98.823 2,103,652 (149) | v [ e [ v 2513 |...... 2.480 09/05/2017. | 08/19/2024.
06051G  DZ 9 |BANK AMER FDG CORP ...107.588 4,534,172 | oo | i (22,814) | ..ovvoreereiins | e [ e 7625 |...... 6.990 06/14/2010. | 06/01/2019.
06051G  EU 9 |BANK OF AMERICA CORP  ......coiiiiiiiiiireiinceiieseiieeseiesesisssisesisesiens ...102.356 996,973 BA4 | s | e [ s 3.300 |...... 3.360 01/08/2013.| 01/11/2023.
06051G  FB 0 |BANK OF AMERICA CORP ...106.420 999,522 B8 | . | e [ e 4125 |...... 4.130 01/15/2014. | 01/22/2024.
06051G  FD 6 |BANK AMER CORP. ...100.578 1,499,890 86 | .o | e [ e 2650 |...... 2.650 03/27/2014. | 04/01/2019.
06406H CX 5 |BANKNEW YORK MTN BK ...102.169 1,028,651 (1,089) 3.250 |..... 2.770 09/18/2017. | 09/11/2024.
06406H DA 4 | BANKNEW YORK MTN BK ...100.090 1,497,610 295 | o | e | e 3.000 |...... 3.020 02/19/2015. | 02/24/2025.
07330N AJ 4 |BB&TBRHBKG & TR CO GLOB...... ...101.408 999,602 115 2.850 |...... 2.860 02/27/2014. | 04/01/2021.
073902 RU 4 |BEAR STEARNS COS INC ...100.401 2,000,559 (8,565) [ ..ooovverrrerneies [ e | e 7.250 |...... 6.890 06/18/2008. | 02/01/2018.
100743  AK 9 |BOSTON GAS COMPANY........ccoomrreirerinnrineneisenessssessssessssssisssesssssesinenens. | eovvene | oo | conenvveene | eene TFE | 1iii00002..999,060 | ...... 99.771 . 999,094 34 | s | e [ 2000 3.150 | 3.160 07/31/2017. | 08/01/2027.
10112R AY 0 |BOSTON PPTYS LTD PAR......ccovviirimriiinrinniirenieninniissinssiesiesssssssesssnssnens | covvene | oo | evvveeienne | eeenFE | 1,384,680 | ... 94.490 1,500,000 1,393,467 8,787 | oo [ o 00002750 [ e 3.700 02/16/2017. | 10/01/2026.
12189L AR 2 |BURLINGTON NORTHN SANTAF. ..105.914 250,000 249,461 75 750 ... 3.780 03/04/2014. | 04/01/2024.
124857 AE 3 |CBS CORP NEW ...104.552 411,000 411,785 (231) | ovverereeeerenriinns [ e [ e 4.300 |...... 4.230 09/27/2011. | 02/15/2021.
124857 AM 5 |CBS CORP NEW ...103.022 ....1,650,000 1,647,211 365 | . | e [ 3.700 |...... 3.720 08/11/2014. | 08/15/2024.
124857  AS 2 |CBS CORP......coooriicreiiereisreiseseieseisesesiesesiesessssesissssisssssssssesssssssssnns | coivene | or | coneevvnene | eereiFE [ i 497,130 | 97.612 497,361 231 [ e | e | e 2500 |...... 2.610 06/26/2017. | 02/15/2023.
125896 BM 1 |CMS ENERGY CORP 104.730 . 999,544 30 ISR IO OO 3.875 |..... 0.200 02/24/2014.| 03/01/2024.
125896 BR 0 |CMS ENERGY CORP........ccoovvimriiiciiinniiinneiisnesssnesssnesssnesssnenssnesssnesssnens | coiene | oo | coneeeeiens] | eenFE | 11,245,638 | ...... 96.673 ,208,413 1,246,036 359 2.950 2.990 10/31/2016. | 02/15/2027.
12626P AM 5 | CRH AMERICA INC ...104.523 ...1,045,230 993,468 TA8 | oo | e | e 3.875 |...... 3.970 08/27/2015. | 05/18/2025.
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126408 GV 9 [ CSX CORP......coiiiiiieiiceiireiieseiieseiiesesiesess e | ceiees | er | oeereinns 1 2FE| oo 994,990 |...105.126 998,049 519 [ [ | e 4250 |...... 4.310 05/20/2011. | 06/01/2021.
126408 GZ 0 [CSX CORP......oiriireirineissseseisssssssssssss s | coinns | oo | connniiiinns | ooneee 2FE ..995,790 |...103.860 997,301 A07 | [ | 3.700 |...... 3.750 03/06/2014. | 11/01/2023.
126650 BW 9 | CVS CAREMARK CORPORATION.........ccooorviirniinnrineneineneiseneeisenesenenennens | LS oo v | e 2FE]| .. ..493,420 |...103.968 497,466 B85 | s [ | e 4125 |...... 4.280 05/09/2011. | 05/15/2021.
126650 CC 2 | CVS CAREMARK CORPORATION........cccoriimriiirieniiessnisiisesinssienisssennnnes | evveee | oo [ evveiivens | v 2FE| oo 995,600 |...104.087 997,182 A3 | e | | 4.000 |...... 4.050 12/02/2013. | 12/05/2023.
126650 CF 5 | CVS CAREMARK CORPORATION..........coooreiirinririneiieneiesesienesieneseeneniens | ceiene | oo | oveneiiinne | ceneee 2FE ..990,780 |...100.661 .1,000,000 993,553 853 | s [ | e 3.375 |..... 3.480 08/07/2014. | 08/12/2024.
149123 BV 2 |CATERPILLARINC oo | evvens | oo [ cvveiiens | s 1FE ..995,330 |...104.919 .1,000,000 998,201 ABA | o [ | 3.900 |...... 3.950 05/24/2011. | 05/27/2021.
149123 CC 3 | CATERPILLAR INC DEL.....cooriiiriiierierinieceissinerisessnesssensssssssssssssnssnes | eevinee | oo | evvverivenes | ovees 1FE| oo 999,830 |..103.961 | .............1,039,610 | .............. 1,000,000 999,889 15 | oo [ [ 3400 |...... 3.400 05/05/2014. | 05/15/2024.
14912L  5X 5 | CATERPILLAR FINL SVCS MTN......coiiriiiiriiiereiienesieeenieseisensssesesiensseenens [ coiens | oo | overviienne | cereee 1FE ..499,590 |...105.266 ....500,000 499,739 39 | e | s [ s 3.750 |...... 3.750 11/19/2013. | 11/24/2023.
14912L  6E 6 | CATERPILLAR FINL SVCS MTN......oiiiiiiiinniiesiesisseisiiesiesssesisisniiens LS... I I 1FE| .. ..498,990 |...101.222 ....500,000 499,451 J42 | e | | s 2.750 |...... 2.780 08/13/2014. | 08/20/2021.
15189T AR 8 |CENTERPOINT ENERGY | LS| e 1 2FE| oo 574,833 |..... 98.589 | ........c........566,887 | ..coocooenn. 575,000 574,849 L ST IOPORRRRORN PO 2500 |...... 2.500 08/07/2017. | 09/01/2022.
15189W  AG 5 | CENTERPOINT ENERGY RES CO.......cccooomiiviriiiiiiinnisniicsiesiesssisnsinnies | envs | e | cevvsnienns | v 2FE ...3,087,608 |...104.648 . 2,845,014 | ..oocovicincens [ i (B7,186) | ..vvveevrevriinns [ e [ v 4500 |...... 2.910 01/20/2011. | 01/15/2021.
15189X AR 9 | CENTERPOINT ENER RESOURCES.........cccooiiriiiriiiniiisneissesisssiisnniinnns | ovenee | oo | cevveinsnens | covens 1FE ...1,366,008 |..... 99.604 11,375,000 | ..ooooonees 1,366,747 T39 | [ | 3.000 |...... 3.070 01/09/2017. | 02/01/2027.
161175  BJ 2 | CHARTER COMM OOP LLC/CAP........ccooiirviieriiiireriineeiseeeseseiseseisenesisenenins | cvveee | oo | overiiiiene | cereee 2FE| oo 594,99 |..... 95.916 | ..ccooceeenn.575,496 | oo 600,000 595,154 SIS ORI EVOIRRRRIRN DO 3.750 |...... 3.840 06/27/2017. | 02/15/2028.
166764 AT 7 | CHEVRON CORPORATION ' .....ooiiiiiiiiriiniiniriesiesississsiiessinsssenssssessnsnes | svveee | oo [ cvveiivens | onees 1FE ...1,000,000 |..... 99.945 21,000,000 | ..ocovvenee 1,000,000 [ ..oovermieerrinmiieris e | e [ e [ 2411 | ... 2.410 02/24/2015. | 03/03/2022.
166764  BL 3 | CHEVRON CORP NEW.........cocooiiiriimieriinniiieneisseeiseneessssiesssisnsesssnsnnnens | evveee | oo | coneniceens | oo 1FE ...2,000,000 |...100.051 | ..............2,001,020 | ..... .2,000,000 | . 2,000,000 | ..cvoomevirrriiieniens [ e | e | e | e 2954 |.... 2.950 05/09/2016. | 05/16/2026.
172967  HM 6 | CITIGROUP INC........ooiioriiiiiciienisieinissisesississississisesissssesssssssssissssons | svvene | oo [ cvseiiiens | e 2FE| s 1,248,075 |...100.376 | .............1,254,700 | ............. 1,250,000 | ....ccovveuee 1,249,488 .392 2.550 |...... 2.580 04/01/2014. | 04/08/2019.
172967  JB 8 | CITIGROUP INC.......oooiiiiriiiriiisciesisneissessesssssssssssssssssssssssssssnens | evviene | oo | oneniiinns | oeneee 2FE ..2,478,312 | ..102.645 | ..............2,463,480 | ..... .2,400,000 2,472,726 (5,586) 3.390 |...... 2.560 09/06/2017. | 11/18/2021.
172967  JP 7 | CITIGROUP INC.......cooiiiiieiiieiiseriieeseieseieseises e eseisesessesesienees | oo ...101.071 ....500,000 499,290 84 | s | e [ s 3.300 3.320 04/22/2015. | 04/27/2025.
172967  KY 6 |CITIGROUP INC......coooirviiriinriincissnisssissnissnsissnsssssssssssssssssssssnnnss [ coeene | oo | connneenns | e0nFE | 1. 489,825 | ... 99.304 | ................ 496,520 | ................. 500,000 490,317 492 3.200 |..... 3.450 06/23/2017. | 10/21/2026.
176553  GP 4 | CITIZENS PROPERTY INS CORP FL .....ccocooiiiiiiniiinciiieniieseieceeienesisnenes [ e ...107.368 11,620,000 | ...cccvvnee 1,582,097 (24,381) | oo | e [ e 5.000 3.220 07/24/2012. | 06/01/2020.
189054 AU 3 |CLOROXCOMPANY  icieissiesiesississssssisssienins | coiens ..103.261 | .............2,581,525 | ..... .2,500,000 2,498,293 213 | | s | s 3.500 |...... 3.510 12/04/2014. | 12/15/2024.
19122T AE 9 |COCA COLA ENTERPRISES INC.........coiiiiiriiinieeneeeseiienesiesesesseseeseeeas [ e ..101.847 992,924 1,798 3.250 |..... 3.450 08/16/2011. | 08/19/2021.
198280 AD 1 |COLUMBIA PIPELINE GROUP ..101.478 999,093 .355 ......3.300 3.330 05/19/2015. | 06/01/2020.
20030N  BJ 9 |COMCAST CORP NEW.........coomvvimrriiniinniisnicnsiissssissssisssisssssssnsssnines | coie ..104.315 498,113 268 | [ | 3.600 |...... 3.660 02/19/2014. | 03/01/2024.
20030N  BL 4 | COMCAST CORP NEW.........coomiriierireriiniieseisseissssissessessssssesssssesssnsneees. | covens ..102.744 2,996,103 AT6 | i | v | s 3.375 3.390 08/11/2015. | 02/15/2025.
20030N BR 1 |COMCAST CORP NEW ...100.532 507,264 (662) 06/22/2017. | 03/01/2023.
20030N  BX 8 | COMCAST CORP........cooviiriiiriiiniiisreiieseieesssisssessssssss s | o ...100.723 998,321 231 01/05/2017. | 02/01/2024.
202795  JC 5 | COMMONWEALTH EDISON CO .....oovrvuemmriimriireiieeesissesiesesisesiseesiseenens | eeees ..100.027 | ..o 1,150,311 | 1,150,000 | e 1,149,448 520 01/06/2014. | 01/15/2019.
205887 BR 2 |CONAGRAFOODS INC ..101.131 823,434 4,831 02/11/2014. | 01/25/2023.
210518  CQ 7 |CONSUMERS ENERGY CO.......coovvvimriiririiiineiseseiiesesiesesissessssesessessssess | eeees ...102.390 754,585 (6,255) 01/19/2010. | 09/15/2018.
210518  CR 5 | CONSUMERS ENERGY CO......evuurriniiiiiieriiierisnieiissiiesiesesssssssiesinnss. | coeees ..104.563 | ..............1,568,445 | ..............1,500,000 | ............. 1,524,242 | ..o [ s (19,262) 07/27/2010. | 03/15/2019.
216871 AE 3 |COOPERUSINC . ...103.505 499,199 251 12/02/2010. | 12/15/2020.
22160K  AH 8 |COSTCO WHSL CORP NEW..........occcverrrirrrinniinniieneeissnsissssssssesssnnieennees | cenvie | oo [ evvvnenens | et IFE | iii0..997,040 | ... 99.486 998,198 412 02/05/2015. | 02/15/2022.
23311R AD 8 |DCPMIDSTREAMLLC i [ o ...104.750 749,782 91 03/08/2010. | 03/15/2020.
233851 BE 3 | DAIMLER FINANCE NORTH AME.........cooiiriiiimiiiireiinnneisenesseseeseneseesesienens | ovenee | oo | cervinenees | covens 1FE ...1,646,882 |...100.850 11,650,000 | ......ouce. 1,648,500 442 03/03/2014. | 03/10/2021.
233851  BH 6 | DAIMLER FINANCE NORTH AME........cccoooumiiimiiinriniiinnisesissiienisssissiin LSeo [ e [ e 1FE| oo 997,360 |..... 99.721 | ooireeeren997,210 | e 1,000,000 999,103 520 07/24/2014. | 09/03/2019.
244199  BE 4 |DEERE&CO oicseceseceseseesesessssssssessssssessenssssnssins | oveeee | oo | cevesinenens | covens 1FE ..1,994,920 |...100.157 | ..............2,003,140 | ..... .2,000,000 | ...oooonees 1,997,582 507 06/05/2012. | 06/08/2022.
24422E RH 4 |DEERE JOHN CAP CORP MTNS LS [ e [ e 1FE 995,490 |...102.541 .1,000,000 998,124 459 10/05/2011. | 10/15/2021.
24422E SS9 |DEERE JOHN CAP CORP........cocooiiriiiiriiiiniiinsiiissicsssisssisssssssssssssssesnnss | avniie | o [ covinnniiins | oo 1FE| 2,148,796 |...100.078 | ............2, 151,677 | .............. 2,150,000 2,149,573 242 09/10/2014. | 09/16/2019.
25179M  AH 6 |DEVON ENERGY CORPORATION  .....coiiiiiiiiireiieceeiieniiesseeseseisesesienenins | covenee | oo | cenviienees | cevens 2FE ...1,479,600 |...103.734 11,250,000 | ..o 1,300,964 | ...ooovvereriirriiens | e (47,933) 02/20/2014. | 01/15/2019.
25179M AP 8 |DEVON ENERGY CORP NE........cccooimimriiimriiinnisneisniissniissnssssnssssssesnnnes | onneee | oo | cenvenne ] [ i 2FE| .. 497,475 |...101.805 ....500,000 498,426 329 01/21/2015. | 05/15/2022.
25179M AV 5 | DEVON ENERGY CORP NE.........ccoooiimvimmmeiiinerinneninnisssessssessssesesseseenenes | oneeee | oo | cevveinenens | covens 2FE| oo 565,335 |...116.925 | ...............584,625 | ................. 500,000 561,989 (3,346) 06/22/2017. | 12/15/2025.
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25468P CN 4 |DISNEY WALT COMTNS BE........cocommrimrrimrineernneinerscnissesensseesseesssssnsssenes | nnveee | oo | evvnenen [t IFE | i, 987,170 |..101.547 | ..ccoovvve 1,015,470 | ....cccooeece 1,000,000 994,910 1,313 | s | e [ e 2750 |...... 2.890 |FA.....| 10,313 | e 27,500 | 08/17/2011. | 08/16/2021.
25470D AE 9 | DISCOVERY COMMUNICATIONS........ LS... ..2,535,795 |...104.692 ....2,500,000 2,514,144 [CCHLCE: Y ORI DR IO 4375 |...... 4190 [JD.......| oo 4,861 | 109,375 | 08/16/2011. | 06/15/2021.
254700  AQ 2 |DISCOVERY COMMUNICATHONS.........ccccovmiiriniinrisniinsieniiiesississssinsiinns | cvvene | oo [ evvsnennis | ceeeFE | 499,370 | ... 99.071 500,000 499,399 29 [ [ | e 2.950 |...... 2970 [MS..ooo | o097 [, 09/07/2017. | 03/20/2023.
260003 AJ 7 |DOVER CORP ...105.671 \ 999,795 1S ORI ORISR DR 4.300 |...... 4.300 43,000 |02/16/2011. | 03/01/2021.
26441C AN 5 | DUKE ENERGY CORP NEW. ...104.560 1,000,000 999,612 B4 | oo [ e [ 00003750 [ 3.750 .37,500 | 04/01/2014. | 04/15/2024.
26442C  AS 3 |DUKE ENERGY CORP........ccccosiiiiinricciierinnicsiicississsissississsssssssesssnsnes | cvvene | oo [ evvnnenniee | cend TFE | i 748,185 | ... 99.336 750,000 748,357 A59 | e [ 2000.2.950 [ 2.970 22,985 | 11/14/2016. | 12/01/2026.
26875P  AK 7 |[EOGRESOURCESINC ..o | conis | o [ evveeniins | ceennni2FE | 492,235 | L. 98.957 500,000 494,834 909 [ [ |0 2.625 [ 2830 [MS......| ..........3,865 | ......... 13,125 | 01/22/2015. | 03/15/2023.
26875P AL 5 |[EOGRES INC ...100.332 ,003,320 ....1,000,000 999,392 260 | [ | 02450 [ 2470 |AO...... | e 8,125 | L 24,500 | 03/18/2014. | 04/01/2020.
26875P AP 6 [EOGRESINC ...106.581 .532,905 528,877 (1,583) [ oo [ | 41500 [ 3.320 10,375 | 06/22/2017.| 01/15/2026.
26884A BD 4 |ERP OPERATING LP ...102.045 ,020,450 995,754 A95 | [ | 2003375 [ 3.440 ..33,750 |05/11/2015. | 06/01/2025.
26884A BF 9 |ERP OPERLTD PARTNER........cccocosiimmiinriiciinriciinsicssissiisniecessniisnisnienns | LS [ | i [t IFE | 1,411,410 | 97.093 ..1,456,395 | ..............1,500,000 | ............. 1,418,150 6,740 | oo [ e [ 002850 [ 3.570 45,006 |02/16/2017. | 11/01/2026.
278062 AG 9 |EATON CORP PLC.......ccoooiimiiirriinreiensiisseissssisssssisssssssnssssssssssssssssssnnss | conneee | oo | convvnnnes | eeenn2FE | iiiiir....500,000 | ... 98.421 500,000 | ..ooveerreerierineens [ [ | e [ 203,103 |, 3.100 09/06/2017. | 09/15/2027.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS. ...104.022 499,576 A04 | [ | 204200 [ 4.220 O 09/06/2011. | 09/15/2021.
29379V BB 8 |ENTERPRISE PRODS OPERLLC............ ...104.316 998,760 176 3.920 |FA .| v 14,733 | i 39,000 |02/05/2014. | 02/15/2024.
29379V BE 2 |ENTERPRISE PRODS OPE ...103.242 997,645 283 | [ | 203750 [ 3.780 14,167 ..37,500 | 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODS OPE ...102.542 997,085 302 | e e |20 3.700 [ 3.740 13,978 37,000 |05/04/2015. | 02/15/2026.
30231G AT 9 |[EXXONMOBIL CORP ... ...101.624 509,813 (B27) | covveevvrereiienns [ e [ 20.3.043 | 2770 [MS...... | oo 5,072 | oo 7,608 | 06/26/2017. | 03/01/2026.
31428X AR 7 |FEDEX CORP. ..105.857 | ............1,587,855 | ..............1,500,000 | ............ 1,654,344 | ..o | e (50,062) | ...cvvvveeverreris | cerevieeniieenieenns [ 2000.8.000 | Loccc 4.390 [ | e 55,333 03/30/2011. | 01/15/2019.
31428X  BM 7 |FEDEX CORP. ...100.836 355,670 (158) | covvevveveereiiinns [ e [ 20.3.300 | 3.09 MS...... ...3,401 09/12/2017.| 03/15/2027.
316773  CQ 1 |FIFTH THIRD BANCORP........ccocosriiiirininniciisiscsissss s LS... . 499,295 |...100.101 499,828 144 2.330 |MS...... ...3,833 02/25/2014. | 03/01/2019.
31677Q  BC 2 |FIFTH THIRD BK CIN O.....coocviiiiiiiiiiieiienicinissiseiesissesssississiiesies | eeni | oo | ceviisnie 1 1FE| oo 1,989,700 |...101.023 | ..............2,020,460 | ..............2,000,000 | ............. 1,994,294 1419 [ i [0 2.875 | 2.950 |AO...... | ovvren 14,375 09/02/2014. | 10/01/2021.
31677Q  BG 3 |FIFTH THIRD BANK........ooviiiiiiricniincccscscissssiscscissisnssssnssnnens v | oo | convennes ]|t IFE | c01..499,625 | ... 99.083 499,737 73 2.260 06/09/2016. | 06/14/2021.
345397 XA 6 |FORD MOTOR CREDIT CO......covvveumirirrriieriiieniiseseisssseissesesssesesssesesssesesoess | eeees ...100.698 2,000,000 | oo [ e | e | e |20 3:219 | 3.210 01/06/2015. | 01/09/2022.
345400 AA 7 |[FORD MOTOR CREDIT COLLC ....ooiivviiiriiinciisccissnisseississsisnsiisnnns | o ..100.013 1,549,946 1,278 | s | e [ 200 2.375 | 2.450 01/08/2013. | 01/16/2018.
36164Q 6M 5 | GEN ELEC CAPITAL CORP........ocoviiiiiiriicirinissisiesisississsisssssssninas | conees ..101.785 1,356,417 (3,267) [ oo [ s | 2000 3.373 [ 2.750 06/26/2017. | 11/15/2025.
36164Q MS 4 | GEN ELEC CAPITL..coooiirviirrierrienrisesnissninsssissssissesssssssssssssssssssnsssnnnns. | cvneeee | oo | eevverneen | e IFE | i 711,816 [ 99.572 757,026 21,894 | oo | e | 200 2.342 | 5.570 10/26/2015. | 11/15/2020.
369550 AY 4 | GENERAL DYNAMICS CORP. LS. | [ | e IFE | 1,736,000 | ... 97.857 | .o 1,712,498 | ...l 1,750,000 | e 1,736,507 B07 [ [ |0 2.375 [ 2.490 09/11/2017.| 11/15/2024.
369604 BG 7 |GENERAL ELECTRIC CO.....oovvuiiiiiiiciiiicississesssiceissisisissiinins | e ...103.103 5,049,373 (7,254) | oo | e | 2003375 | 3.190 11/21/2016. | 03/11/2024.
370334  BM 5 |GENERAL MLS INC......ccooooiiiiriiiriieniseseesessesssssssesssssssssissssines | s ..102.015 998,230 A3 | [ | 2030150 [ 3.190 11117/2011. | 12/15/2021.
37045V AD 2 | GENERAL MTRS CO.....coviiviiriiiriiiereiiesesiesesiesesiesesiesesssesessssesesssssesenes | ceveees ..101.058 | .............1,010,580 | ..............1,000,000 | ............. 1,004,074 (5,282) [ ..o [ e | 20003.500 [ 2.940 02/06/2014. | 10/02/2018.
38141E  C2 3 | GOLDMAN SACHS GRP INC MTN.....cvvuurriiirireririiiniinniesiiesiesessssissiensiiens | coveene ...103.791 999,083 A21 | e 000 3.850 [ 3.860 06/30/2014. | 07/08/2024.
38141G  GS 7 |GOLDMAN SACHS GROUP INC .|LS... ...110.931 3,813,511 (70,839) | ..o | ceveeieeeiieeniieenns [ 2005750 | i 3.370 01/08/2013. | 01/24/2022.
38141G VM 3 | GOLDMAN SACHS GROUP INC.........covuiiiriiniiiciirissisissies s | s ...104.978 997,996 281 | e 04000 4.030 02/26/2014. | 03/03/2024.
38141G VU 5 | GOLDMAN SACHS GROUP..........cccovviirriimriinniienciissiissneissnssssnssssnesnnnns | cosnnee | oo | cenveenne ] [l IFE] 003,581,907 L. 99.999 3,586,532 4625 | ..o [ | 000 2.625 [ 2.770 01/30/2017. | 04/25/2021.
38148L AE 6 |GOLDMAN SACHS GROUP L P ...ccoooiiiiiiciiiceiereeieeceiseeseiesesienenins | s 103.097 1,246,884 359 [ s [ s | 03750 [ 3.780 05/19/2015. | 05/22/2025.
38148Y AC 2 | GOLDMAN SACHS GROUP INC........coovverimirieririrnniinsrierienienssnissessenssnenes | convne | oo | evvveeienne | e IFE | 04,239,843 | ... 99.756 | .............4,239,630 | ..............4,250,000 | ............. 4,239,944 102 2.920 12/12/2017. | 10/31/2022.
404280 BB 4 |HSBC HOLDINGS PLC ..103.797 2,002,979 (295) | covveovevererieens [ e [ 2.3.900 | oo 3.870 05/24/2016. | 05/25/2026.
423457 AB 6 |HELMERICH & PAYNE ...105.398 995,431 521 | e e | 4650 [ 4.720 03/12/2015. | 03/15/2025.
437076 BM 3 |HOME DEPOT ...100.210 498,913 A23 | [ |2223.000 3.030 11/21/2016. | 04/01/2026.
44328M  AK 0 [HSBC BKPLC.......cooiiiiieiiiciieceieceiessieseiessiesssses s | ceseies ...106.362 2,004,442 (1,326) [ ..o [ e | e 750 [ 4.670 01/14/2011. | 01/19/2021.
446438  RM 7 |HUNTINGTON NATIONAL BANK  ....coiiinriinniisncssnsssssissneisnnisnnies | ceni | o [ evvinniens | e IFE | iini.2,646,661 | ... 99.881 2,648,464 B57 | [ | 202400 [ 2.420 02/19/2015. | 04/01/2020.
452308 AP 4 |ILLINOIS TOOL WKS INC ...102.926 499,086 228 | e [ | 03375 [ 3.420 08/24/2011.| 09/15/2021.
452308 AT 6 |ILLINOIS TOOL WKS INC ..104.737 2,194,924 T25 | e 0000 3.500 | 3.540 02/18/2014. | 03/01/2024.
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465685 AF 2 |ITC HLDGS CORP 2105.012 | 525,060 | ...cocoooonrenenn 500,000 499,182 369 [ s [ e | e 5.500 |...... 5.580 12/08/2009. | 01/15/2020.
46625H HL 7 | JPMORGAN CHASE & CO.... ..105.291 | ............2,105,820 | ..............2,000,000 | ............. 1,998,986 T20 | o [ | 6.300 |...... 6.340 06/16/2009. | 04/23/2019.
46625H HZ 6 | JPMORGAN CHASE & CO.... ...106.806 999,569 A6 | i [ | e 4625 |...... 4.630 05/05/2011. | 05/10/2021.
46625H JT 8 | JPMORGAN CHASE & CO.... ...105.158 3,487,243 1,822 | o [ [ e 3.875 |...... 3.940 01/21/2014. | 02/01/2024.
46625H RV 4 | JPMORGAN CHASE & CO.......cocovvmrriirnriinneiinniesenenssnesssnesessnnsessnssssesnnnes | coveeee | oo | cenveenee ] [l IFE ] 2,954,980 ... 98.309 2,958,196 2,967 2.950 |...... 3.130 06/22/2017. | 10/01/2026.
485260 BL 6 |KANSAS GAS & ELEC CO . 105.959 | ..............1,059,590 | ..............1,000,000 | ............. 1,035,048 (22,888) | ...ccvevervirrriis | e [ e 6.700 |...... 4.190 01/13/2011. | 06/15/2019.
4932TM 2T 0 |KEYBANKNATIONAL ASS.........cooiiiiiirniinniiinessneissneissnnsssnssssnsssnsssnnns. | evves | o [ evvenniiins | e IFE | iiii..499,885 | ... 98.083 499,891 B | v [ e [ v 2.300 2.300 09/07/2017. | 09/14/2022.
500472 AF 2 |KONINKLIJKE PHILIPS ELECT................ 104.208 ...2,000,000 | ..ooccevene. 1,998,425 339 [ s [ | e 3.750 |...... 3.770 03/05/2012. | 03/15/2022.
50077L  AD 8 |KRAFT HEINZ FOODS CO.......cccccommrvmrrverirmrinniinnnisnisesinssnenisnesnsensensinens. | Bt | vo | o1 | it 2FE | 1i0.995,620 | ... 96.378 .963,780 ....1,000, 996,239 387 | i | e | s 3.000 |...... 3.050 05/10/2016. | 06/01/2026.
501044 CZ 2 |KROGER CO 101.046 ,010,460 | .. 999,818 44 2.950 2.950 . . 10/21/2014. | 11/01/2021.
501044 DE 8 |KROGER CO......ccoovvriiriiiriicnnisciiesissisnnississiissssisssississssssssssssssssenneens | Bt | oo | cvviveiies | e 2FE | 1,154,475 | L 93.247 | ............1,165,588 | .............1,250,000 | ............. 1,161,750 7,275 2.650 |...... 3.590 34,229 | 02/16/2017. | 10/15/2026.
50117N AD 6 |KUBOTA CREDIT OWNER TRUST.......cccoccimmriimmmiiinnrrsnniissnissnissnsissnsisnnes [ eoinne | oo | conseiiinnne | e TFE | 1n...5,498,238 | ...... 99.352 5,498,346 A08 | s [ | 4.000 |...... 4.010 , 45,870 |07/23/2017. | 03/15/2024.
534187 BB 4 |LINCOLN NATL CORP IND ..106.818 | ..............1,068,180 | ..............1,000,000 | ............. 1,001,490 (384) | covvevrevirreriiens [ e [ s 4.850 |...... 4.800 48,500 |06/22/2011. | 06/24/2021.
539830 AT 6 |LOCKHEED MARTIN CORP ...103.839 . 997,990 1,009 [ v [ [ e 4.250 |...... 4.360 .5, 42,500 | 11/13/2009. | 11/15/2019.
548661 CQ 8 |LOWES COSINC ..104.279 ,042,790 999,507 200 | e | 4625 [ 4.640 e | - ..46,250 | 04/12/2010. | 04/15/2020.
548661 CV 7 |LOWES COSINC ...104.511 ...1,045,110 999,681 75 | oo | e | 00003800 | e 3.800 38,000 | 11/16/2011. | 11/15/2021.
55616X AF 4 |MACYS RETAIL HLDGS INC ...100.709 .503,545 498,170 A0 | [ | 203875 [ 3.970 .8, 19,375 | 01/10/2012. | 01/15/2022.
574599 BH 8 |MASCO CORP ...110.804 421,055 380,000 5.950 03/05/2012. | 03/15/2022.
57629W CF 5 | MASSMUTUAL GLOBAL FUNDING cevvernennnssnsssenssennnes e oo | | oo TFE | i 349,573 | o 98.856 .345,998 349,611 38 | oo [ e [ 1950 [ 1.990 09/19/2017. | 09/22/2020.
58013M EE 0 | MCDONALDS CORP MED TERM N........ccccoomirriirriinnes - . ...100.598 | .... .502,990 499,999 5 5.350 . I 02/26/2008. | 03/01/2018.
58013M  EY 6 | MCDONALDS CORP MED T.....ccocviiieiiiiiiiiininsiiciissisesississisessissssessssians | coeees U [USPOIRION I 2FE| v, 1,533,795 |...104.389 | .............. 1,565,835 | ..oovvvvevs 1,500,000 | ....ccooveuee 1,531,050 (2,745) | c.oocvevnriries | e | 2003700 e 3.400 27,750 | 02/23/2017. | 01/30/2026.
589331 AN 7 |[MERCK&COINC.......... LS. |. | .993,690 |...104.302 998,845 T2 | i [ | 225,000 5.080 [JD..coocs | v 25139 | ..o 50,000 |06/22/2009. | 06/30/2019.
58933Y AR 6 |MERCK & COINC NEW........coooiiiiriiiiiiieniieseisseieseieseiseseisesesseseseeseiins | ceneees e AFE ] 998,350 99.667 998,782 AB3 | s e | 00002750 [ 2760 |FA.....| oo 10,771 | oo 27,500 | 02/05/2015. | 02/10/2025.
59156R  BH 0 |METLIFE INC ..104.683 | ..............2,093,660 | ..............2,000,000 | ............. 1,999,893 15 | [ [ 200.3.600 [ 3.600 [AO.... | v 16,200 04/07/2014. | 04/10/2024.
59156R  BM 9 |METLIFE INC e N ...100.163 | .... 500,000 505,963 (252) | everrererrineines [ [ 0.3.000 | oo 2.810 08/25/2017. | 03/01/2025.
59217G  AX 7 |METLIFE GLOB FUNDING INC ...t | s [P [SSPORRION IO 1FE| e 1,998,980 |...100.878 | .............. 2,017,560 | ...covveneve. 2,000,000 | ..ocovvevene 1,999,450 00 | e e 0000 3.000 [ 3.000 01/03/2013. | 01/10/2023.
59217G  CK 3 |MET LIFE GLOB FUNDING L...c.vuuvirririereiirieniesieeesesisisesiessseessensssseses | eoneees - 499,039 24 | s e 200 3.000 [ 3.020 09/12/2017. | 09/19/2027.
59562V AT 4 |BERKSHIRE HATHAWAY ENERGY ......cccosiimmiiniiiniiniiiciiisissicssissisesienins | oo ol 2,999,825 B80 [ [ | 05750 [ 5.770 03/25/2008. | 04/01/2018.
60920L AC 8 |MONDELEX INTLHLDINGS NE........cccooommmviririians . 2,435,670 | oo | e 15,784 | oo | e [ 2002.2.000 | oo 2.710 11/29/2016. | 10/28/2021.
61166W AU 5 | MONSANTO CO NEW ..101.620 | ..............2,032,400 | ..............2,000,000 | ............. 1,999,190 A09 [ [ | 203375 [ 3.380 06/26/2014. | 07/15/2024.
617446 6Q 7 | MORGAN STANLEY ...101.101 993,630 24,361 | .o | e | 2008625 | L 9.290 10/29/2008. | 04/01/2018.
617446 8D 4 |MORGAN STANLEY. 2,537,664 J4B | e e 000 3.000 e 3.000 01/31/2017. | 02/07/2024.
61744Y AH 1 [MORGAN STANLEY 998,153 243 | e [0 2750 2.790 05/16/2017. | 05/19/2022.
61746B  DJ 2 |MORGAN STANLEY ...103.693 1,005,635 (978) | oo [ e [ 03750 [ 3.620 02/27/2013. | 02/25/2023.
617468 DM 5 |MORGAN STANLEY ...100.274 1,498,766 1,130 | e | e [ 20002.500 | e 2.570 01/21/2014.| 01/24/2019.
61746B DQ 6 |MORGAN STANLEY. ...104.473 2,634,277 2,146 | oo [ [0 3.875 [ 3.980 04/23/2014. | 04/29/2024.
61746B  ED 4 |MORGAN STANLEY.......cccoooiiiriiirriimeininisenesenessnesssssssssesssnssssnessssnssnnns | cenvs | oo [ eovveenieins | cone IFE | 1,243,613 | ... 99.587 1,244,972 1,213 | s | e [ 2000 2.625 | L 2.730 11/14/2016. | 11/17/2021.
61747Y CG 8 |MORGAN STANLEY ...106.636 999,579 283 | [ | 7.3000 [ 7.330 05/08/2009. | 05/13/2019.
61761J VL 0 | MORGAN STANLEY. ...103.403 2,446,930 389 [ [ |20 37000 [ 3.720 10/20/2014. | 10/23/2024.
637432 NG 6 |NATIONAL RURAL UTIL COOP ...102.032 998,072 213 | [ | 20003.250 [ 3270 |[MN......| oo 5417 | oo 32,500 | 10/20/2015. | 11/01/2025.
63946B AD 2 |NBC UNIVERSAL INC ...106.570 2,131,400 | ..............2,000,000 | ............. 1,999,131 B3 | [ | 2050150 [ 5170 |AO...... | coovvveeee 17,453 | ... 103,000 | 04/27/2010. | 04/30/2020.
65364U AK 2 | NIAGARA MOHAWK PWR CORP . ...103.575 ,035,750 999,990 | ..ooevirrrireniienns | cerreennieenneenies [ e | e | 200 3.508 [ 3.500 09/23/2014. | 10/01/2024.
654740  AH 2 | NISSAN MTR ACCEP CORP........cccomirriemriimrreieriisessesessessssesesssssssesssis - . . ...100.129 ...1,001,290 999,885 96 | v | e | 200 2.350 | e 2.360 02/25/2014. | 03/04/2019.
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655844  BJ 6 |NORFOLK SOUTHERN CORP..........cooviiiiiiiiiiriiiniiieneieseisensisseseisesssssneions | ovenee | oo | ceneinenees | cevens 2FE| oo 989,370 |...101.339 | .............1,013,390 | .............. 1,000,000 995,102 1,062 | oo | e [ e 3.000 |...... 3.120 |AO...... | e 7,500 | oo 30,000 |03/12/2012. | 04/01/2022.
655844 BT 4 |NORFOLK SOUTHERN COR.......oooovmviimiiiniiinsiisnsiissesesnssssssssssessienns LSo | e | 2FE 998,470 |..... 99.917 .1,000,000 998,546 (< SOOI PO IO 3.150 |...... 3160 (Do | cooirnn2,625 | 15,838 | 05/22/2017.| 06/01/2027.
664397  AK 2 |EVERSOURCE ENERGY........ccooocimiiiriiiririieriseneisseneisesessesessssessssessesssens. | oveeee | oo | convevnenees | covens 2FE| .. ...1,930,280 | ..... 99.611 | ... 1,992,220 | ... .2,000,000 | ..oooonees 1,953,575 7,845 | oo [ e [ e 2.800 |...... 3270 [MN......| ccccceei. 9,333 | e 56,000 |12/03/2014. | 05/01/2023.
665501  AH 5 | NORTHERN NAT GAS CO DEL......cccveviririiriinniciiienieeississiesisssinessenes | evnnee | oo [ onreenies | vevees 1FE| v 1,999,540 |...101.958 | ..............2,039,160 | .............. 2,000,000 | ..ocovvevene 1,999,968 LY (8 PO UURPOROOTORTPOR OO 5.750 |...... 5.750 |JJoirs | 53,028 | 115,000 | 07/10/2008. | 07/15/2018.
665501 AJ 1 |NORTHERN NAT GAS CO DEL........oovveerrrrerrmeernneernneensnessnssesssnsssssnesnssesnne | vneeee | oo | eveeeinnee [ cevens 1FE ...1,999,560 |...104.283 | ..............2,085,660 | ..... .2,000,000 | ..ococvenees 1,999,877 33 [ s [ | e 4250 |...... 4.250 [JD.......| correeeenn 7,083 | 85,000 | 04/15/2011. | 06/01/2021.
665859  AM 6 | NORTHERN TR CORP.........coovriiiiiiiiieriinseieseiseseissssssssssssssssssssssnsesns | oneees | oo | cevviinenees | cevens 1FE 999,860 |...102.902 .1,000,000 999,943 14 [ e [ [ e 3.375 |...... 3.370 |FA.......| 012,000 | ..o 33,750 | 08/17/2011. | 08/23/2021.
665859 AN 4 |[NORTHERN TRUST CORP  ...ccooooiiiiiiiiiiescissnissnessesisssisssiissninns | oveeee | oo | cevviinnnes | covens AFE| s 498,585 | ..... 99.976 | ...............499,880 | ......ccc....... 500,000 499,309 A | [ | 2375 |.... 2400 |FA...| 4915 | L 11,875 | 07/30/2012. | 08/02/2022.
68233)  AZ 7 |ONCOR ELEC DELIVERY........cooviiiiiiiiimiriiicrinneeinsneiseneissseisssessssssssnssnnnes | coeeeee | oo | eenvenee ] [ i 1FE ..2,044,342 | ... 99.909 . 2,045,749 B8 | e [ | e 2.950 |...... 2.980 |AO..... | 15,119 | i 60,475 | 03/19/2015. | 04/01/2025.
693304 AL 1 |PECO ENERGY CO....coeooriiiiiiniieiiesiesissiissiisssiesiesisssssssisssssessessssseses | coeeees I I 1FE 499,160 |...100.579 ....500,000 499,982 105 5.350 |...... 5.370 |MS..... | ooereeenn 8917 | e 26,750 | 02/25/2008. | 03/01/2018.
693304 AU 1 |PECO ENERGY CO....coosrviiiiiiriiiieiieseeieseiiesesiesesisesesisssseesesissseesssis LS| e 1 1FE| e 1,999,440 |..... 97.240 | ............1,944,800 | ............. 2,000,000 | ........cc. 1,999,577 A09 [ [ | e 1.700 |...... 1.700 [MS.....| «.cc.. . 10,011 | Lo 33,433 | 09/14/2016. | 09/15/2021.
693476  BL 6 | PNC FUNDING CORP........cccooosiiiiririnniiniisciienississiissiisssessssisssssssisssssens | coinnie | e | oesieniies | cevees 1FE 497,280 |...105.108 ....500,000 499,171 293 | s | e 4.375 |...... 4.440 |FA....| ..........8,507 | ......... 21,875 | 08/04/2010. | 08/11/2020.
69353R DD 7 |PNCBKNAPITTSBURGH PA........ccooiiriiiriiiiniiinnisnissneissneissnssssnesisnns [ eviene | oo | covvniiinns | oenees 1FE ...1,495,320 {...100.071 | .... . 11,500,000 | .....oouee. 1,498,548 939 2.250 |...... 2310 (o | e 16,781 | 33,750 | 06/17/2014. | 07/02/2019.
69353R  DZ 8 |PNCBANKINA  iiireieceseseisesesiesesiesessssessesssssssssessssnnesens. [ cveens | er | oveneiinene | cerees 1FE| o 1,998,540 |...100.161 | .............. 2,003,220 | oo 2,000,000 | ... 1,999,457 293 | e [ | e 2400 |...... 2410 |AO..... | e 9733 | i 48,000 | 09/15/2014. | 10/18/2019.
69353R  FC 7 [PNCBK N APITTSBURG......c.coevumivirriniiierinrienisninniiesisssiessenississssinnnes | evnene | o [ verrnens | e 1FE ..1,997,740 |..... 99.213 ..1,984,260 | ..... .2,000,000 | ..oovverens 1,998,194 AB4 | e | | 2.000 |...... 2.030 |MN......| woovreeenn 4,667 | e 20,000 | 05/16/2017. | 05/19/2020.
69362B AW 2 [PSEGPOWER i | ceneies | e 2FE| .. 995,720 |...105.755 | .... ..1,057,550 .1,000,000 998,818 AT5 | i [ | e 5125 |..... 5.180 |AO...... | oo 10,819 | e 51,250 | 03/29/2010. | 04/15/2020.
695114 CM 8 | PACIFICORP......ccoiitiiriniiciiertn s iessssssesssssassisessas | cinnis | o | oeveieens 1 1FE| oo 2,545,257 |..104.514 | ............ 2,665,107 | .....co..uce. 2,550,000 2,548,205 AT7 3.850 |...... 3.870 | D | 4,363 | 98,175 | 05/09/2011. | 06/15/2021.
70109H AL 9 | PARKER-HANNIFIN CORP.........ccoovviiriiirniieriiineisnensnesssssissesisnssesnnnens [ eoinne | oo | connnieeensd | s 1FE 997,800 |...102.459 .1,000,000 998,409 202 | e | e | s 3.300 3.320 |MN...oo. | vovvereern 3,667 | oo 33,000 | 11/18/2014. | 11/21/2024.
713448 BN 7 |PEPSICO INC.....cooosiiiiiiriiireiereieseiieseiiesesisesiesessesesssssssessssssesssenesins | coeeres | oo | cenvinenees | covens 1FE ..1,993,300 |...104.594 | ..............2,091,880 | ..... .2,000,000 | ..oooonves 1,998,381 TA2 | i [ | e 4500 |...... 4540 [JJ...cco. | o 41,500 | e 90,000 |01/11/2010. | 01/15/2020.
713448  CT 3 |PEPSICO INC......cosvviriireiireiissessessesssissississnsssssssssssssssssnssenas | s | oo | evvvennnies | covees 1FE| 1,848,989 |...100.320 | .............1,855,920 | .............. 1,850,000 | .....oococec. 1,850,184 362 | e [ | 2750 |...... 2.740 |AO...... | <8620 | ... 44,000 | 09/12/2017. | 04/30/2025.
713448 DC 9 |PEPSICOINC ooiceceeceesesiesesisesisssssesssesssssssssssssnsssenessnas | oeeeee | oo | ceeeenenens | covens 1FE ..998,920 |..... 99.884 .1,000,000 999,384 212 | [ | e 2150 |...... 2170 |AO...... | v 4599 | 21,500 | 10/08/2015. | 10/14/2020.
72650R  BF 8 | PLAINS ALL AMERN PIP. LS o [ | 2FE 748,815 | ... 97.510 749,187 03 | e s | s 3.600 |...... 3.610 |MN......| e 4,500 | .. 27,000 | 09/02/2014. | 11/01/2024.
74005P  AY 0 [PRAXAIRINC.......oiviiiiiiieeiiceiisseieseieseissesisssesssssses s | ceneees 105.099 998,364 ABY | [ | 4.050 |...... 4100 [MS.....| ... 11,925 | L. 03/01/2011. | 03/15/2021.
740057 BN 3 |PRAXAIRINC ettt | e | o | eeneeneen ] [l TFE ] 1,992,340 L 99.011 1,994,359 713 2.650 01/29/2015. | 02/05/2025.
740189 AL 9 |PRECISION CASTPARTS CORP  .....ccooviiiriiiriinriisnssseisesenssenniinns | s ...100.376 21,500,140 | [ (55) 2.250 09/16/2015. | 06/15/2020.
755111 BR 1 [RAYTHEON CO....ccooiiiiiiiireiieceiieceieseiiesesisseseessssesesseseseesessesesessnnens | eeees ...104.536 999,439 24T | i [ | e 4.400 11/12/2009. | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC LS... ...105.396 499,981 8 03/01/2010. | 03/01/2020.
760759 AL 4 |REPUBLIC SVCS INC........cocooiriiiriiiriisriisssisssessesssssssesssnessssnssisnenes | s ...100.700 499,991 24 05/02/2011. | 05/15/2018.
760759 AR 1 |REPUBLIC SVCS INC........cccoviiiiiiiiiiniiniiicisniesiinsssiessissiesissississsssinns [ eovnees | oo | cvnvenniee | e 2FE [ 496,625 | ... 98.074 496,793 168 06/23/2017. | 07/01/2026.
760761 AD 8 |REPUBLIC SVCS INC ...109.258 499,985 3 . 11/18/2009. | 11/15/2021.
806854 AB 1 | SCHLUMBERGER INVT SA........cooiiiriiiriiiiniinsesieeesiesesisssssssssesesesissssens | eeees ..102.489 | ...............512,445 | ... ....500,000 499,343 AB4 | e [ | 200023.300 [......3.330 [MS. | 4,904 | 16,500 | 09/07/2011. | 09/14/2021.
806854 AH 8 | SCHLUMBERGER INVT SA.......cooiiimiiniineiieninriisiissiiesiesiesesssssssiesssienes | coeeees ...105.340 | ..............2,106,800 | ..... .2,000,000 2,016,457 (2,485) | ..o [ | 2000.3.650 [......3.490 |JD...coo. | ...ec. 8,083 | 73,000 | 08/27/2015. | 12/01/2023.
822582 AM 4 | SHELL INTERNATIONAL FIN .. ...104.595 .1,000,000 998,765 515 43,750 | 03/18/2010. | 03/25/2020.
822582 AS 1 |SHELL INTERNATIONAL FIN  ...ccooiiiiiiiiiinriinicsicciienssisnicssisssieninnins. [ avvnene | oo | cvnvvnniee | e IFE | 10000000.2,642,852 | ... 99.336 .2,695,000 | . 2,652,315 8,553 64,006 | 11/18/2016. | 08/21/2022.
82620K AE 3 |SIEMENS FINANCIER 101737 | ..2,034,740 | L .2,000,000 | ...ooooeees 1,996,084 AB0 | [ | 20003.250 [......3.280 [MN.....| oo 8,139 | L 97,500 |05/18/2015. | 05/27/2025.
828807 CF 2 |SIMON PPTY GROUP LP [ [ 1FE 249,013 |...105.569 ....250,000 249,656 99 | o | e [ 4375 | 4.420 [MS. ] 3,646 | 10,938 | 08/09/2010. | 03/01/2021.
828807 CS 4 |SIMON PPTY GROUP LP.......ccviviiiiimiiniiieriirintiiiesissiiesississssssssissssesssenes | wovenes | oo | oerereenns 1 1FE| oo 1,646,766 |..102.129 | .............1,685,129 | .............. 1,650,000 | .....ccoveuee 1,647,733 294 | e e | 0000 3.375 [1.3.390 [AO.. | 113,922 | i 55,688 | 09/03/2014. | 10/01/2024.
828807 CY 1 |SIMON PROPERTY GROUP LP........ccooooiriirriireeiineiisseeiseeiesesieseseenenens LSe | [evveins | e IFE | 249,343 | L 99.615 ....250,000 249,404 57 ...8,283 | 11/15/2016. | 11/30/2026.
828807 DB 0 | SIMON PROPERTY GROUP LP........ccocooiriiirriinneisnsinsicssssisssisnniens LS. | [ | e AFE | . 758,565 | ... 99.809 758,012 (553) .10,609 | 08/28/2017. | 06/15/2022.
842434 CM 2 | SOUTHERN CALIF GAS C.....ccoooovmrrimiiiniisnsiisseisssissssssssssssssssssennies | s ..101.815 | ............1,018,150 | .............. 1,000,000 997,425 339 [ [ | 20030150 (1003190 [MS. | 9275 | 31,500 | 09/08/2014. | 09/15/2024.
84756N  AC 3 | SPECTRAENERGY PARTNERS L......cccooviriiiiriieriiieneiiseseiisesesiesssiessiieenns [ ceiees ...100.616 ....500,000 499,867 ATT | e | 000002.950 [......2.980 [MS..oo. | 13,933 | i 14,750 | 09/16/2013. | 09/25/2018.
84756N  AD 1 | SPECTRAENERGY PARTNERS L......ccoooiiiriiiiriiinniiiiniiisnsiisseiisssisnniinnnns [ evinne | oo | covnriinnns | oo 2FE| .. ...2,636,040 |...108.838 | ..............2,720,950 | ... .2,500,000 2,590,464 | .....ccoovvienniinni [ s (12,573) | ovveevviicreiins | e [ 204750 | ...4.080 [MS...... | .........34,965 | ....... 118,750 | 03/24/2014. | 03/15/2024.
857477 AG 8 | STATE STR CORP LSe | e | e 1FE| o 1,494,825 |..106.123 | .............1,591,845 | ... 1,500,000 | ...cooovneeee 1,498,102 B4 | [ | 0 4375 [ L4410 [MSL | 20,781 65,625 |03/02/2011. | 03/07/2021.
871829 AZ 0 |SYSCO CORP LS. [ | [ 2FE| 1,515,499 |..104.126 | .............1,567,096 | .............. 1,505,000 | ....ccooveeee 1,514,384 (1,026) | c.ooverriricnnis | v | 000 3.750 [......3.650 |AO...... | ..., 14,109 | Lo 56,438 | 11/22/2016. | 10/01/2025.
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871829 BF 3 |SYSCO CORP. LS| o e | e 2FE| oo 507,425 |.... 99.836 | ..cooverirnns 499,180 | ..o 500,000 507,242 (183) | covverrevieeriiens [ e [ e 3.250 |...... 3.070 |JJ....... 09/06/2017. | 07/15/2027.
884903 BK 0 | THOMSON REUTERS CORP..........ccoorvviimriimriineisnniisnsiisnsissnsissssesnnins | onneee | oo | cevvennn ] [ i 2FE ...1,045,548 |...103.582 ..1,087,611 11,050,000 | ...t 1,048,118 457 3.950 |...... 4,000 [MS...... 09/28/2011. | 09/30/2021.
88579Y AR 2 |BM CO. ..o | cenei | o [ e | e 1FE| .. 996,150 |...101.308 | .... ..1,013,080 .1,000,000 996,971 349 | [ | e 3.000 |...... 3.040 |FA...... 08/04/2015. | 08/07/2025.
887317  AF 2 |TIMEWARNERINC e | evnnis | o [ oereeenies | vevees 2FE| s 1,495,050 |...105.274 | .............. 1,579,110 | oo 1,500,000 | ...ocovvenee 1,498,693 549 | | e | s 4.875 |...... 4.910 [MS...... 03/03/2010. | 03/15/2020.
887317 AK 1 |TIME WARNER INC LSe | e | e 2FE ..989,430 |...106.510 ..1,065,100 .1,000,000 995,997 T3 | s | e [ e 4750 |...... 4880 [MS...... 03/30/2011. | 03/29/2021.
88732 AS 7 | TIME WARNER CABLE INC........ccooiiriiniiiciieiicisnississiiesiesessssississiis [ s | o [ onvieniies | e 2FE ..993,480 |...106.902 ..1,069,020 .1,000,000 998,873 824 8.250 |...... 8.340 |AO...... 03/23/2009. | 04/01/2019.
89236T CF 0 |TOYOTAMOTOR CREDIT CORP .......cooovviirriiriinrniiireiiennienns LSo | e | e TFE| 999,250 |..... 99.710 | .ccevrerernn.997,100 | oo 1,000,000 999,661 49 | [ | 2150 |...... 2160 |MS...... 03/09/2015. | 03/12/2020.
89236T DP 7 | TOYOTAMOTOR CREDIT......coouiiieiriireniiieseiieseisesessesessesesssssessensssenssins | cenves | oo [ covieeniins | oveee 1FE 507,700 |...100.582 ....500,000 506,877 (823) | covvevreverreriiens [ e [ e 2600 |...... 2240 |JJ....... 06/23/2017. | 01/11/2022.
90131H  AE 5 |21ST CENTY FOX AMER.........ovviiiiiiiniinniieninrinniiesisssiessesisssssssissisnesies | eovnens | e [ vevennnies | vevees 2FE| .. ..1,241,488 |..104.134 | ... . 11,250,000 | .ocovvenee 1,243,470 B | e | | s 3.700 |...... 3.780 |MS...... 146,250 | 08/11/2015. | 09/15/2024.
90131H  AQ 8 |21ST CENTURY FOX AMERICA ..o enssississiisnnes [ e | o [ e | e 2FE| oo 2,236,050 |...105.759 | ............. 2,379,578 | ....coeeeeen. 2,250,000 | . 2,244,741 1,534 | s | e [ e 4500 |...... 4580 [FA.....| ......38,250 | ........ 101,250 | 02/09/2011. | 02/15/2021.
904764  AM 9 |UNILEVER CAP CORP......c.ccooiiiiniiiriininrienississsiesissisnsisssisssiesissssennns. | evinnis | e | onsieniies | cevees 1FE ...1,993,220 |...105.494 ..2,109,880 | ... .2,000,000 | ..ococvenee 1,997,578 T4 | i | | s 4.250 |...... 4.290 [FA.....[......33,202 | . 85,000 |02/07/2011. | 02/10/2021.
907818 DG 0 |UNION PAC CORP. o Lo | e [ 1FE 995,250 |..104.713 | .... ..1,047,130 .1,000,000 998,392 AB0 | [ | 4.000 |...... 4,050 [FA....]|.....16667 | ... 40,000 |07/28/2010. | 02/01/2021.
907818 DM 7 |UNION PACIFIC CORP LSe | o e | e 1FE| 999,430 |...101.746 | .............. 1,017,460 | ..o 1,000,000 999,699 55 | s | e | e 2.950 |...... 2950 |JJoi | 13,603 | o 29,500 | 06/06/2012. | 01/15/2023.
907818  ED 6 |UNIONPACIFIC C oo ssiesiesinisesissssssseninnes. | evnnes | e | oevenenies | vevees 1FE ...1,019,560 |...102.749 21,000,000 | ..ocovvenee 1,015,725 (1,810 3.250 | ... 3.010 |FA..coo| v 12,278 | e 32,500 | 10/26/2015. | 08/15/2025.
907818 EH 7 [UNION PAC CORP.......cooreiiriiiceiieceeieceeiesesisesiesesssesesissssssesesesissssenas | s [ [ 1FE| .. 982,510 |..... 98.925 | ... .1,000,000 983,939 1,429 | s | e [ e 2750 |...... 2970 (MS......| oo 9,167 | 13,750 | 02/27/2017.| 03/01/2026.
91159H  HA 1 |U SBANCORP MTNS BK ENT......ocviiiiiiiniiniicciinnisceissississsissiiesieniens | v | o [ e 1 1FE| oo 1,494,285 |...105.456 | .............. 1,581,840 | ..coocevvencee 1,500,000 | ....ccooveuee 1,497,789 B4 | | | 4125 |...... 4170 [MN.....| ...........6,359 | .......... 61,875 | 05/19/2011. | 05/24/2021.
91159H  HP 8 |USBANCORP MTNS BK.......ccooviiriiiriiiiniiiiciieseisssisssssesessssessssenenes LS. | [T | 1FE ...3,144,582 |...100.619 3,169,499 | ..... .3,150,000 3,145,543 BT [ e [ | 2625 |..... 2660 |JJ....... | .........36,061 | ... 41,344 | 01/19/2017. | 01/24/2022.
913017 BR 9 |UNITED TECHNOLOGIES CORP .......ccoovieriiieriiiririersrieneissesesssesesesenesinnes | oveeee | oo | cerviinenees | cevens 1FE| .. 995,010 |...104.929 | .... ..1,049,290 .1,000,000 998,693 B3 | e [ | e 4500 |...... 4560 [AO...... | weeeeer9,500 | oo 45,000 |02/23/2010. | 04/15/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP  .....cocoorviirniinniinsiisssissesisssisnninnns | e | oo | cvvviinnies | covens 1FE| 1,000,920 |...101.906 | .............. 1,019,060 | ....ccovvene 1,000,000 | ......o..ccc. 1,000,535 [0 [OOSR SOOI PO 3.100 |...... 3.080 [JD.oooes | coiirnn2,583 | 31,000 |02/10/2014. | 06/01/2022.
913017 CH 0 |UNITED TECHNOLOGIES LSeo [ e | s 1FE ..2,345.277 | ..... 96.395 | ..............2,265,283 | ... .2,350,000 2,345,765 A20 | [ | e 2650 |...... 2670 [MN......| ... 10,379 | .......... 62,275 | 10/27/2016. | 11/01/2026.
92343V BY 9 |VERIZON COMMUNICATIONS IN ...105.297 998,916 A50 | i e | s 4.150 |...... 4170 [MS......| 12,219 | L 41,500 |03/10/2014. | 03/15/2024.
925524 BG4 |VIACOMINC ..104.167 | ..............1,302,088 | ..............1,250,000 | ............. 1,242,290 2,209 | oo [ e [ 4500 |....4.710 [MS....| ... 18,750 | .......... 56,250 | 02/14/2011. | 03/01/2021.
92553P  AJ 1 |VIACOM INC NEW. ...102.082 496,362 831 . 12/07/2011. | 12/15/2021.
92553P  AX 0 [VIACOMINC NEW........coovrviiiriiiimriisnricsnniisneissnsisnssssnsisnsssnssssnssnsnnsnnns | LSt | o [ | 0 2FE | ii..308,487 | ... 99.889 309,329 231 [ [ | 20003875 [1..3.970 |AO..... | 3,013 | 12,051 | 03/04/2014. | 04/01/2024.
927804 FS 8 | VIRGINIA ELEC & PWR CO ...100.892 ...1,979,693 2,401 62,000 |09/15/2015. | 05/15/2025.
92857TW  AE 0 | VODAFONE GROUP PLC NEW ...101.390 .. 1,761,122 (20,119) .80,938 | 12/02/2010. | 07/15/2018.
92976W BH 8 | WACHOVIA CORP GLOBAL MTN ...100.311 999,954 543 57,500 | 01/28/2008. | 02/01/2018.
931142 DP 5 |WAL-MART STORES INC.......ccoveiiiiiiniiniiiciiieinisssissisiiesissssississiinns | oo ...3,063,690 |...104.106 3,056,539 (7,572) 99,000 | 02/15/2017. | 04/22/2024.
94106L  AZ 2 | WASTE MGMT INC DEL.... 1,994,960 |...103.659 ...1,996,602 468 .70,000 | 05/05/2014. | 05/15/2024.
94974B EV 8 |WELLS FARGO COMTN BE.........cccovvumurrri ...2,616,730 |...106.308 . . 2,599,552 | oo | s (18,254) 80,500 | 05/10/2017. | 04/01/2021.
94974B  GA 2 |WELLS FARGO CO MTN Bu..covvoriirriiiiiiiiiesieseiesinisesisssiessesesssssessiees | coviene ...1,645,545 |...101.619 11,650,000 | ..ocoevenee 1,646,861 A3 e e | 0003.300 [......3.330 [MS......| ......... 16,940 | ... 54,450 | 09/02/2014. | 09/09/2024.
94974B  GH 7 |WELLS FARGO COMTN B 2,491,650 |..... 99.236 .2,500,000 | . 2,493,793 .768 .75,000 | 02/11/2015. | 02/19/2025.
95709T AL 4 |WESTAR ENERGY INC......cviiiiiiiiiiiiiciiinissiceisssesessissssssssssisnis | conie 999,990 |...101.016 | ..............1,010,160 | ..............1,000,000 | ............. 1,000,000 11/05/2015. | 12/01/2025.
96949L  AB 1 |WILLIAMS PARTNERS LP.......cocooiriiiimiiiiniineisseiissesisesesissssissessssssesnenes | oeees 257,793 |...102.461 257,513 (279) 08/28/2017. | 09/15/2025.
96950F AD 6 |WILLIAMS PARTNERSLP.... I ...2,000,690 |...105.681 2,000,225 | ..ovooevieeieneiis [ e (94) 02/04/2010. | 03/15/2020.
96950F AM 6 |WILLIAMS PARTNERS L P.......coviiiiiiniiiiienisinisniesiesiesesssissiesssienes | coviene ...104.852 998,606 193 02/27/2014. | 03/04/2024.
98389B AT 7 |XCEL ENERGY INC....cooovrririeriieicersniserienisssssensssisssnsssssssssensssssssssssssinns | svveene | oo | evvneernene | erniFE | 1,349,636 | ... 99.838 | ............1,347,813 | ..............1,350,000 | ............. 1,349,686 50 11/28/2016. | 03/15/2022.
00206R  DW 9 [AT & TINC....ooooirrirrrricsisneiisssiensisssssnsssssssssssssssnssssssssssssssnsssnnnss | coenne | oo | connevinnne | oonnlFE [ i 927,944 | 97.435 928,000 927,949 4 05/17/2017. | 05/25/2024.
00889Y  AA 9 |AIMCO REALTY INVESTORS.......ccommrimreirinnierieninressenissisensessnssssenssniens | covvene | oo | evvneeieene | e IFE | ciiiii0n....526,000 | ... 97.041 | ..ccceoeiern..510,436 | 526,000 526,000 06/21/2017. | 06/26/2024.
01626P  AB 2 | ALIMENTATION COUCHE.........ccostummrirrierineineersniseisersesesnesssensssesssssnsnes | aevene | oo [ eevneriinne | onees 2FE ..132,553 |...101.864 ....126,000 128,794 (1,482) 05/29/2015. | 11/01/2019.
01626P  AD 8 |ALIMENTATION COUCHE..........ccostvmiinirieriniineniininsisenieseensenissessesiennes | vevene | oo [ ervveriienes | s 2FE ..791,622 |...104.480 ....740,000 765,361 (9,131) 01/14/2015. | 08/21/2020.
05590H AR 8 |BMW CDAINC........oiviiireirericeeieseeisseeiesiesessissssssssssssssssssssssssssssnssnnnes | cvenne | oo | coveeeinene | oeveee AFE| s 499,845 | ... 98.569 | ................492,845 | ... 500,000 499,891 38 10/12/2016. | 10/19/2020.
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06367X  KF 7 |BANK MONTREAL QUE........cooooiriiiiiiiieiiiceiieceeissesiesesiesesisssssesesiesenis | cenei | o [ covimeniiins | e 1FE| v 1,380,738 |....99.409 | .............1,372,838 | .............1,381,000 | ...cccc...... 1,380,852 L5728 RSTRTURPOION IVOPOORPORPROOTOR OO 2100 |...... 2.100 29,001 | 10/01/2015. | 10/06/2020.
06367X VK 4 |BANK OF MONTREAL.......irvurmrirmrirmeriseresssnssssssssssssssssssssssssssessssnnss | seveees ..8,088,127 . 8,070,200 | ..ovvovvvenriineies [ v (11,963) | ..o | e [ s 1.880 |...... 1.720 150,964 | 06/24/2016. | 03/31/2021.
06368A  AA 8 |BANK OF MONTREAL......ccstimriiirietneeiseiseissssisessesssssesssssssssesssssssesssssans | onvene ..2,024,393 |..... 98.679 ....2,050,000 2,025,026 B33 | s [ | e 2700 |...... 2.850 37,800 | 10/02/2017. | 12/09/2026.
07813Z BG 8 |BELL CANADA 525,020 |...101.882 .509,410 519,062 (4,967) | coooverrvrricnni | e | e 3.150 |...... 2.060 15,750 | 10/17/2016. | 09/29/2021.
07813Z BT 0 |BELL CANADA ,129,736 |...101.411 ,150,001 | ............. 1,134,000 | ............ 1,130,409 372 3.550 3.590 ..40,257 | 02/24/2016. | 03/02/2026.
07813Z BW 3 |BELL CANADA ..2,585,050 |..... 98.220 2,585,489 A39 | [ | e 2700 |...... 2.710 |FA...... 34,938 | 02/22/2017. | 02/27/2024.
135962  NQ 4 |CIBC......oiicicirinrienieccisissisisssssssssssssssssssssssssssssssssssssssssnssns | sovene | oo [ cvonnieenis | con IFE | 1ii000.3,498,845 | ..., 98.233 3,498,921 (CJ U [N DO 2.040 |...... 2.040 |MS...... 35,700 |03/16/2017. | 03/21/2022.
136375 BV 3 | CANADIAN NATL RY CO. 101.179 997,183 BB2 | e [ | e 2.850 |...... 2.920 |JD....... 28,500 | 11/07/2011. | 12/15/2021.
13638Z DB 8 | CANADIAN NATL RESOURGCES..........coooomrirmmrinnieriesessinsissnssessssssssssssssssns | evivene | o [evnsennnies | c0nnFE | v 1,999,540 | ... 98.962 ,979,240 | ..............2,000,000 | ............. 1,999,627 £ A TR ISR OO 2.050 |...... 2.050 05/23/2017. | 06/01/2020.
17039A AF 3 |CHOICE PPTYS REAL ES ...103.597 476,546 481,147 (2,386) [ ..o [ e | 004055 | 3.360 04/14/2016. | 11/24/2025.
17039A  AG 1 |CHOICE PPTYS REAL ES ...100.594 599,000 | ...oorvveirrrererriens e | e [ e [ 03196 | 3.190 03/01/2016. | 03/07/2023.
23384N AV 9 | DAIMLER CANADA FINANCE.........cccocoiimvimmmiiminniiennissnnissnsessnsissssssssnssnnens [ coenne | oo | cvnnevinnne | oo TFE | 100,373,895 | ... 97.973 373,925 20 [ [ | 201910 [ 1.910 07/05/2016. | 07/08/2021.
20250N  AQ 8 |ENBRIDGE INC........ccccoviieiiiiriiniisnicciiesicinsssississssssssssississssssssennss | coiene | oo [ svvnsennie | ceeeFE | 1,248,950 ... 99.486 | .............1,243,575 | .............1,250,000 | ............. 1,249,040 90 | | e | 2002900 | 2.910 06/27/2017. | 07/15/2022.
29250Z AT 5 |ENBRIDGE PIPELINES INC. ...103.094 722,123 97 | o | e | 00003450 | e 3.460 |MS......| cooeeeenn 8477 | e 09/24/2015. | 09/29/2025.
29251Z BC 0 |ENBRIDGE INC ..101.164 909,005 (3,664) [ ..oooevererieeeies [ s | 2000 3.190 [ 2.340 06/06/2017. | 12/05/2022.
31430W  AB 0 | FED CAISSES DESJARDINS.........coovummiirrrimrinerineirneiseisessiesssssnssssssssssnsssnnss | evivnne | o | evvsecnneis | cend TFE | 1i000020.2,500,000 | ... 99.155 2,500,000 | ..ooocvoeririniinnns [ e [ | e | 202,394 | 2.390 08/22/2017. | 08/25/2022.
316701 AA 9 |FIFTH AVENUE LP. 103.343 | ooovvireernn 54,863 | 53,088 | o 53,088 | ..oeurirerirererrrinins [ [ | e | o710 s 4.710 07/20/2011. | 08/05/2021.
34527A  BL 3 |FORD CR CDALTD.....cocoiiiiiiieiirerisneiieeneissssiseneissssisesssissssssssssssssssssesssnns | eenvee | oo [ eovveenenns | coreni2FE | i 786,384 | ... 99.596 785,435 (948) 2.200 06/15/2017. | 05/07/2020.
34527A  BQ 2 |FORD CRCDALTD............. 101.037 1,253,930 | ..o | e (12,728) | oo | e [ 203,140 | e 2.060 12/13/2016. | 06/14/2019.
34527A BT 6 |FORD CREDIT CANADAL........cccomrvimimrinineiinneseneeisenesisnesisnesesssnssssnssssnssnns | cenves | oo [ eovveeniiins | ceeeni2FE | 11,069,000 | ... 98.939 1,059,000 | .oooouvveoriieriiens | e | cevveeeniinnnninens | e | 27100 [ 2710 |FA....| 10,216 | e 02/15/2017. | 02/23/2022.
37045Y  AC 8 | GM FINANCIAL CAD.......coovvverieririiniisriseriieninsiissississsiesssisssssssssisssssenns | conine | oo | evveeeienne | eeeniFE | 1,957,580 ... 98.058 | .............1,961,160 | ..............2,000,000 | ............. 1,960,288 2,708 | ..o [ v [ 002,600 [ 3.080 | Do | v 4,429 | 26,855 | 09/05/2017. | 06/01/2022.
37638Z BG 8 | GLACIER CREDIT CARD TR......ccoviimiriiinreeereesneniscesisnnsisssssssssssnesssnenns | eeneee | oo [ eovveniiins | coee IFE | iir000222..900,000 | ... 99.594 900,000 2.230 |[MS......| o 5,728 | i 20,133 | 06/18/2015. | 09/20/2020.
38141G VY 7 | GOLDMAN SACHS GROUP INC.........coovvuerreiamieienniiererienneiseseieneessessiinnnenes | covenee | oo | cenvvnene | e TFE | 10000122..2,000,000 | ... 98.103 . 2,000,000 | oo [ e | e | e | 20 2433 | 2430 |AO...... | e 8,957 | e 24,330 | 04/19/2017. | 04/26/2023.
40427TH  SZ 7 |HSBC BANK CDA 100.229 1,139,000 | .o 1,139,116 (126) | covvvvvvereiienns [ e [0 2.078 [ 2.060 11/25/2015. | 11/26/2018.
40427TH  TB 9 |HSBC BANK CDA........coooeiieiiciisiceineeisesiiseneissssissneessnssssssssssnssssssssssnenns | conenne | oo | cenvevnenes | e IFE | iii0..2,057,328 | ... 98.090 ...2,070,000 | . 2,058,193 865 | [ | 02170 [ 2.300 08/24/2017. | 06/29/2022.
404280 BE 8 |HSBC HOLDINGS PLC........ ...101.006 | ..............1,515,090 | ....ccooouee. 1,500,000 | ....covvenee 1,500,000 [ ..oovvonrvirrienrirenin e e [ 203,196 | 3.190 11/29/2016. | 12/05/2023.
448055 AM 5 |HUSKY ENERGY INC ...101.194 276,000 275,714 38 | e [ e [ 000 3.550 [ 3.560 10/06/2016. | 03/12/2025.
448814 DZ 3 |HYDRO-QUEBEC ...131.497 ....3,000,000 3,982,231 | .. | e 76,019) [ o v | 20009625 [ 2.030 08/15/2017. | 07/15/2022.
53947Z BT 3 |LOBLAW COSLTD..... ...106.720 753,500 | ..o | ererreennn(20,989) [ oo [ | 2000.5.220 | 2.020 (Do | oo 1,402 | 02/27/2015. | 06/18/2020.
539481  AJ 0 |LOBLAWCOSLTD oo ...109.536 2,095,075 | oo [ e 9,954) | s | e [ 1004860 | i 2.890 09/05/2017. | 09/12/2023.
667869 AA 9 |NORTHWESTCONNECT GROUP L9612 | 94,559 | 79,055 | e 79,502 | ovevvvererirernrnennns [ ceerrernrienncee(9) [ | e | 20005950 | e 5.900 08/07/2008. | 04/30/2041.
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST......cccovviimriirrsniiniinniinciisninneins | cviene | oo [ eovveiennies | e TFE | niinn..246,855 ... 99.910 246,855 | .....coooevrinns | () | e e [ 200 2.870 [ 2.860 10/24/2017. | 11/12/2052.
775109 AR 2 |ROGERS COMMUNICATIONS INC ...106.099 2,244,080 | ....ccoverenriricnnis [ eeenreeenn(17,368) [ o | e | 8700 2.100 08/25/2017. | 09/29/2020.
775109 BA 8 |ROGERS COMMUNICATIONS ...105.862 1,501,156 (4,866) [ ....ovvvrrnrernis [ e | 20004000 [ 2.720 08/30/2017. | 03/13/2024.
780086 GH 1 |ROYAL BK CDA MONTREAL QUE ...100.833 1,187,996 | ..ooovvicciicciiens | e (14,851) | ..o | e [ 202770 | 1.430 [JD.ies | e 1796 | 31,135 | 07/08/2015. | 12/11/2018.
780086 KY 9 |ROYAL BANK CDA 4,436,092 2,240 | oo [ e [0 1.920 [ 1.970 85,286 | 10/20/2015. | 07/17/2020.
780086 MN 1 |ROYAL BANK OF CANADA 1,499,787 A59 [ [ | 14000 | 1.410 ..21,000 | 04/20/2016. | 04/26/2019.
780086 MZ 4 |ROYAL BANK CDA 2,000,000 | ..ooocveerirriiniinnns [ e [ | e | 01583 | 1.580 09/07/2016. | 09/13/2021.
780086 NK 6 |ROYAL BANK CANADA 3,068,762 1,462 | s | e [ 20002.333 | L 2.510 10/02/2017. | 12/05/2023.
780086 PX 6 |ROYAL BANK CDA 699,942 5 [ s | e | 00002.360 [ 2.360 11/30/2017. | 12/05/2022.
78010U SN 8 |ROYAL BK OF CDABD CDS ..100.014 | ............1,450,203 | ..............1,450,000 | ............. 1,449,863 A i [ |20 2,150 [ 2.150 03/04/2014. | 03/15/2019.
82028K AR 2 | SHAW COMMUNICATIONS ...108.376 896,611 (21,194) | v [ [ 205,500 | oo, 2.680 01/16/2015. | 12/07/2020.
86682Z AD 8 |SUN LIFE FINL INC MED TER ...107.204 280,395 | ... | e (98) [ oo | e | 4570 | 4.520 08/17/2011. | 08/23/2021.
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86721Z  AM 1 [SUNCOR ENERGY INC.....cooovuriiririneirciisiinsiieeiseisesssssissssesssssssessssssnsnss | aevene | oo [ ceneriinns 1 1FE| oo 648,382 |..... 98.277 | .covvererr..838,801 | o 650,000 648,628 ST VU IR DO 3.000 |...... 3.030 |MS...... 09/08/2016. | 09/14/2026.
8797IM AR 4 |TELUS CORP  oooicrrincienieesesisessesenssssssensessssssssssssssessensene | coevee | oo | vevevsnienes | cvvee 2FE ...2,568,842 |..101.918 | ..............2,547,950 | ..... .2,500,000 2,565,616 (3,226) 3.350 |...... 2.880 |AO...... 08/25/2017. | 04/01/2024.
891145 T7 9 | TORONTO DOMINION BKONT  .ooouiiciierieeercereineisenssssssenssssssenssnsss | eonnees | oo | vereneenns | vevens 1FE ...3,222,041 |..103.153 | ..............3,197,743 | ..... .3,100,000 | ..oovvvvnees 3,216,956 (5,085) | coovvereerrinnnns | verereersnineisenin | s 3.226 |..... 2.590 |J....... 10/02/2017. | 07/24/2024.
891160 K5 1 | TD BANK ..ottt ssessssessenssnsss | soennes | e | onveeenis | vevees 1FE| e 1,592,000 |..... 98.205 | .............1,5663,424 | ............ 1,592,000 | ..cocvvvenee 1,592,000 [ ..ooveomieerrrienirenis e | eerieninrsninns [ e [ 1.99 | ... 1.990 |MS...... 03/20/2017. | 03/23/2022.
891160 LV 3 | TD BANK ..ottt ssse st enssssssssssssssenssenssssssnss | sonnees | oo | oeveneenne | vevens 1FE 972,730 |..... 96.410 .1,000,000 974,221 A9 [ s [ [ e 1.909 |...... 2400 |J....... 08/24/2017.| 07/18/2023.
949746 RU 7 |WELLS FARGO & CO....coooooomrriimriiireiiereiieseiisseisesessssssssssssssssssssssssssenns | oneees | oo | eevviinenees | covens 1FE ..509,000 |..... 99.064 ....509,000 509,000 2.222 2.220 |MS...... 03/08/2016. | 03/15/2021.
949746 RX 1 |WELLS FARGO & CO......ovvurrirrininierienieineriesssenieseseessssssssesensesssssessnees. | evneen | oo | oeveneenne | vevens 1FE| oo 1,292,000 |..... 97.218 | oo 1,256,057 | i 1,292,000 | ..cooovrrenee 1,292,000 [ ..oovermeermrreenirierins | rerererenenssninenes | vevieneneesneinns | e | e 2975 |...... 2.970 |MN...... 05/10/2016. | 05/19/2026.
949746 SG 7 |WELLS FARGO & CO.....ovvvvmirrinriineeieeiseiesisessessesssssesssssssssssnsesssssssssnss. | ensees | oo | oeveneenee | vevens 1FE ..867,000 |..... 97.611 ....867,000 867,000 | ..ovvvrerrererinnins | eerrenienesneesnnin | eersenieneensnns | e | e 2.508 |...... 2.500 |AO...... 10/20/2016. | 10/27/2023.
U60901  AC 6 [MOLSON COORS INTL LP.....ociieiieriiiiiininnieiieniesesesissiisesiesiesssessssias | coviene e | s 2FE| .. ..578,867 |...100.191 ....579,000 578,968 45 2.250 2.250 |MS...... 09/11/2015. | 09/18/2018.
111021 AK 7 | BRITISH TELECOMMUNICATION......cooosvvririrrerrenermersesesneissisenssssssensenens | ceveee Cluvevvernee | e 2FE | i 999,020 |...100.126 | ..............1,001,260 | .............. 1,000,000 999,771 .200 2.350 |...... 2.370 |FA....... 02/11/2014. | 02/14/2019.
22546Q AP 2 | CREDIT SUISSE NEW YO......ccooiiiiiiiiiciinniiciiesisissississiesisisssisssiisss | oo Do | e 1FE ...1,502,780 |...103.543 21,500,000 | ...cccoonee 1,502,310 (B02) | .ovvvrerriiniinns [ e [ 3.625 |...... 3.590 |MS...... 08/04/2015. | 09/09/2024.
25156P AV 5 |DEUTSCHE TELEKOM INT FIN....c..siviiimiririenirierireeseessniesiesesensssseseeien LS. [Cl v | 2FE| .. ...2,499,850 |..... 96.990 | .............2,424,750 | ..... .2,500,000 2,499,876 20 | oo [ e [ 2485 |..... 2.480 |MS...... 09/13/2016. | 09/19/2023.
25156P  AY 9 |DEUTSCHE TELEKOM INT FIN....cooiiiiiiieiierinniierieeisseessiieniesesessseissesian LS. D e [ s 2FE| o 2,249,888 |...100.208 | ..............2,254,680 | .............. 2,250,000 2,249,908 20 | oo [ e [ 2.820 |...... 2.820 | WJ....... 01/09/2017. | 01/19/2022.
822582 BT 8 | SHELL INTERNATIONAL.......oiiiiiiiiitiiniiniiieni st senissssssiesnisns RS o) I [ 153 [ 496,810 |...100.084 500,000 496,981 AT i [ [ 2.875 |...... 2.950 |MN...... 06/23/2017. | 05/10/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr OblIGAtIONS. .........vuuurersiresiiserieri s snesssnes | eosersans 415,485,344 XXX ..419,758,160 411,457,999 | ........ 413,759,189 | ..o | s (452,563) | ..ooovrricrinns 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
76110W  MB 9 [RESIDENTIAL ASSET SEC 200..........comvimreireirreeriernreneiereesseesnsesneesneinneens | onneee | oo | eonreenriies | eeiei BFE | i 624,680 |...100.324 ..1,194,497 .1,190,640 720,982 | ..o | e AT,248 | i [ [ 6.480 |...17.020 |MON... 01/31/2003. | 09/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... 624,680 XXX ..1,194,497 1,190,640 | ................ 720,982 | .cocovvereereeea0 | e AT 248 | (V] [ 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12592G  BD 4 |COMM MORTGAGE TRUST ...5,923,013 |...105.052 .5,932,882 | ..... .5,647,567 | . 5,915,119 5,001 MON... 147,952 | 06/28/2017. | 08/10/2047.
12502P  BE 2 | COMM MORTGAGE TRUST  ....coiiiiiiiiciirisrisisniesesisisissieesienes ...1,008,438 |...102.536 ..1,025,360 .1,000,000 | ...cccvonee 1,007,953 .559 MON... | oo 1,971 | 33,780 |11/23/2015. | 10/10/2047.
12593F BD 5 |COMM MORTGAGE TRUST ...5,149,761 |...104.614 ..5,230,700 .5,000,000 5,140,669 (3,651) MON... 185,400 | 06/12/2015. | 07/10/2048.
17321 AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST 7,771,375 |...107.967 ..7,590,080 .7,030,000 7,721,342 .(19,719) MON... 07,281 | 08/27/2015. | 09/10/2046.
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST... ...6,812,835 |...106.217 ..6,904,105 | ..... .6,500,000 | .. ...6,786,917 49,819 MON... 261,495 | 09/26/2014. | 03/10/2047.
46643T BJ 0 |JPMBB COMMERCIAL MORTGAGE SECURITIES ...5,047,070 |...103.175 .5,158,750 | ..... .5,000,000 | .oocverees 5,044,414 2,864 MON... 174,715 | 12/22/2015. | 01/15/2048.
61766E BE 4 |MORGAN STANLEY BAML TRUST 2,059,893 |...101.889 ..2,037,780 .2,000,000 2,057,403 (1,549) MON... 66,500 | 04/22/2016. | 05/15/2049.
92890K BA 2 |WFRBS COML MTGTR..... ...6,754,424 | ..104.651 | ..............6,636,966 | ..... .6,342,000 6,740,921 (7,715) MON... 237,952 | 06/29/2016. | 09/15/2057.
92938V AQ 8 | WF-RBS COMMERCIAL MORTGAGE TRUST. ...8,892,061 |...106.513 ..9,053,605 | ..... .8,500,000 8,864,155 (9,148) MON... 331,498 |04/28/2017. | 03/15/2047.
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST. 8,408,762 |...104.277 ..8,342,160 .8,000,000 .(10,978) MON... 94,240 | 05/20/2016. | 08/15/2047.
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. ...7,580,645 |...102.575 ..7,590,550 | ... .7,400,000 | .. 19,965 MON... 251,970 | 11/24/2015. | 12/15/2047.
94989C AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST ...7,133,849 |...101.082 7,075,740 | ... .7,000,000 | ..oovverees 7,123,801 (3,633) MON... 221,620 | 09/29/2015. | 02/15/2048.
94989K AV 5 | WELLS FARGO COMMERCIAL MORTGAGE TRUST. 5,149,810 |...104.109 ..5,205,450 .5,000,000 5,140,326 (3,852) MON... 81,850 | 06/19/2015. | 06/15/2048.
94989T AZ 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. . ..2,110,391 |...105.479 ..2,109,580 .2,000,000 2,109,145 (1,246) MON... 44,788 | 04/28/2017. | 09/15/2058.
94989W AS 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST......ccovvvnmrennmmnmminmnnnnis | ennene | oo [evnnennneine | e 1FM ...5,104,554 |...104.552 5,123,048 4,900,000 | . 5,094,966 (5,269) MON... 181,055 | 07/20/2016. | 11/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .84,906,881 XXX ....85,016,756 ..81,319,567 | ..ccooonud 84,701,066 | ....ccooovvrseenn0 | i 11,448 | o (V)] 0 XXX 2,922,096 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AC 2 |AEP TEXAS CTR FDG 2012-3......couvireirnrierinennenisnesseesessssssensensssesssssnnns. | evvnens | oo | veveneenns | vevens 1FE ...7,016,307 |...100.898 | ..............7,062,860 | ..... .7,000,000 | oooerineees 7,017,132 (1,865) | cvvvevereerrinneres | vevereerseiserienin | e 2.844 | ... 2.790 | Do | e 16,595 | e 199,143 | 11/19/2015. | 03/01/2026.
00110A  AE 4 |[AEPTEXAS CTRFDG  ...ccooiiiiiisriniissiciesissinsissiiesiesissesssssessinnnes. | evvens | e [ cvveiinns | e 1FE ..2,174,332 |..104.329 | .... . 11,921,000 2,087,646 | ....ccoooeveviiiricnnns | i (33,753) | .ververriiriiinns [ e [ 5.306 |...... 1.010 [Jdocces | 100 .50,967 | e 101,934 | 09/30/2015. | 07/01/2021.
02582) HE 3 | AMERICAN EXPRESS CREDIT ACCT ....cooviiirirrerrrinrierieresessesessseiesiens LSeo [ [ e [ s 1FE| oo 6,998,703 |..... 99.154 | oo 6,940,780 | ...covverece. 7,000,000 | ..ooocvenee 6,998,854 A5 e | e | s 1.770 |...... 1.770 [MON... | ..c.cc..... 5,507 | .o 79,158 | 04/18/2017. | 11/15/2022.
02587A  AJ 3 | AMERICAN EXPRESS CREDIT ACCT .....covumerirererrmresersesirseesensssessensnsens | sevene | oo | eovmerivene | onees 1FE ...3,999,056 |..... 99.552 ..3,982,080 | ... 14,000,000 | .ooovrenees 3,999,191 35 | e | e | s 1.930 |...... 1.930 [MON... | ..cccc.....3,431 | e 63,047 | 02/13/2017. | 09/15/2022.
05522R  CU 0 | BANK OF AMERICA CREDIT CARD TRUST.......cccouvmirmerierinienrisnnisenrenens | v | oo [ veveveens | vevens 1FE| .. ...5,999,280 |..... 99.89%4 | ... ..5,993,640 | ..... .6,000,000 5,999,634 30 | | e | e 1.360 |...... 1.360 [MON... | .cc.ceee.3,627 | cornc 81,600 | 04/22/2015. | 09/15/2020.
05522R  CW 6 | BANK OF AMERICA CREDIT CARD TRUST......cccsvvumrrmerimrineemssnessrseninenens | evvenn | oo [ vveeineens | vevens 1FE| oo 4,998,562 |..... 99.567 | ..ovvrrrrne 4,978,350 | ...coooeenns 5,000,000 | .oorerncs 4,998,750 8B | e | e | s 1.950 |...... 1.960 |[MON... | ..c.c..... 4,333 | ..cooouc 69,063 | 03/23/2017. | 08/15/2022.
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09658U AD 1 | BMW VEHICLE OWNER TRUST .......coocvimmmiimmmiimnreiisnniinnneeinsesissnsisseniseeenes [ eoeeee | oo | overvieene | een TFE [ i 3,573,542 |..... 99.883 | ..coove 3,569,744 | ............ 3,573,925 | oo 3,573,733 22 | i | e [ 1.500 |...... 1.500 | MON. 10/08/2014. | 02/25/2021.
12632X AD 0 |CHN EQUIPMENT TRUST ...9,996,555 |..... 99.849 ..9,984,900 ...10,000,000 | . 9,998,053 [(CZ 3 USRI ISP PO 1.650 |...... 1.650 |MON.. 10/16/2014. | 12/15/2021.
14041N  EV 9 | CAPITAL ONE MULTI-ASSET EXECUTIION TRUST. . 4,499,797 | ... 99.764 | ... ..4,489,380 4,500,000 | ...occevenns 4,499,863 25 | i [ | e 2.080 |...... 2.080 |MON.. 05/12/2015. | 03/15/2023.
14041IN  FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST........ccccvvvummvvmnrverrerrnreens | vevene [ oo [ evvverrens [ e TFE | i 5,997,305 |...100.158 | .............. 6,009,480 | ....ccoooue. 6,000,000 | . 5,997,583 w278 | e [ [ 2430 |...... 2.440 |MON. 03/20/2017. | 01/15/2025.
15200W  AC 9 |CENTERPOINT ENGY TRANS 20. ...4,999,965 |...102.191 ..5,109,550 | ..... .5,000,000 | . 5,000,000 | ..o | cemvienneieeeniennees [ e | s | e 3.028 |...... 3.020 |AO...... 01/11/2012. | 10/15/2025.
161571 FK 5 | CHASE ISSUANCE TRUST . ..6,939,721 | ... 99.199 | ... ..6,943,930 | ..... .7,000,000 | ....ccoouec 6,978,721 | ..o | s 12,249 | i [ [ e 1.580 |...... 1.930 |MON.. 09/26/2014. | 08/15/2019.
161571 FQ 2 | CHASES ISSUANCE TR......cvviiriniinriniinciisrisessississssssssssssssissnssnssns | eonnne | oo [ wvnneenees | eoned IFE | i, 7,343,752 |..... 98.813 | oo 7,361,569 | .....c....c.. 7,450,000 | ....ccoooe.. 7,370,154 | oo | v, 11,305 | oo | e [ e 2160 |...... 2480 |MON. 11/24/2015. | 09/16/2024.
17305 EE 1 | CITIBANK CREDIT CARD ISSUANCE TRUST. .10,862,500 |...100.363 ....10,036,300 ...10,000,000 .10,225,468 (85,703) 5.350 |...... 3.570 |FA....... 03/25/2010. | 02/07/2020.
17305E  FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST. . ...7,050,930 |..101.842 | .... 7,128,940 7,000,000 | .. ...7,040,125 (5,603) | cvvvevererrriniies | e | e 2.880 |...... 2.660 |JJ....... 12/22/2015. | 01/21/2023.
254683  AY 1 |DISCOVER CARD MASTER TRUST | ......ccooovirrimmmrimnnerrenneirnneeisnnesennnsnnnes | oveeee | oo | eervvnnnns | e TFE | i 4,681,275 |..... 99.452 | ...ovvennn 4,664,299 | .....cco..... 4,690,000 | ....cccoee.n. 4,684,701 1,263 | oo | e [ e 1670 |...... 1.720 | MON. 03/30/2015. | 01/18/2022.
254683 BK 0 |DISCOVER CARD EXE TR 2014 ...3,998,238 |...100.071 ..4,002,840 | ..... .4,000,000 | . 3,999,036 w234 | [ [ 2120 |...... 2.130 |MON.. 07/29/2014. | 12/15/2021.
254683 CB 9 | DISCOVER CARD EXECUTION NOT......... . ..4,998,897 |..... 99.236 | ... .4,961,800 | ... .5,000,000 | ... 4,998,972 £ T8 ST OO IO 1.880 |...... 1.880 |MON.. 08/07/2017. | 02/15/2023.
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO........ccovveimmvemmmvimeneereneerenennenens | ovenee | oo | cervvnenns | e TFE | i 2,749,397 |..... 99.373 | oo 2,732,764 | ............. 2,750,000 | . 2,749,422 25 [ i [ | 2130 |...... 2.130 |MON.. 10/03/2017. | 03/16/2023.
43811B  AD 6 |HONDA AUTO RECEIVABLES OWNER ..2,999,750 |..... 98.988 ..2,969,640 | ..... .3,000,000 | . 2,999,770 20 | oo [ e [ 1.875 |...... 1.870 |MON.. 06/20/2017. | 09/15/2023.
43813F AD 5 |[HONDA AUTO RECEIVABLES OWNER . ...6,549,644 | ..... 99.677 | ... 6,528,904 | ..... .6,550,000 | ..... 6,549,650 L2 UUURTRURRURPOORN RPN DO 2210 |...... 2210 |MON.. 11/22/2017. | 03/21/2024.
43813N AD 8 |HONDA AUTO RECEIVABLES OWNER .......cccooommiimiirerininniinniicniesinnninns [ vnvie | oo | cvvesniiens | e IFE [ i 6,449,336 |..... 99.775 | oo 6,435,488 | ............. 6,450,000 | ............. 6,449,608 204 | e [ 1.470 |...... 1.470 |MON.. 05/13/2015. | 08/23/2021.
44614D  AD 9 |HUNTINGTON AUTO TRUST. ...5,374,800 |..... 99.388 | .............5,342,105 | ..... .5,375,000 | . 5,374,840 36 [ [ | 1.930 |...... 1.930 |MON.. 11/28/2016. | 04/15/2022.
44890R AD 3 |HYUNDAI AUTO RECV TR 2014 N 453,486 | ..... 99.994 | ... ....453,584 453,554 (420) | covvoeeveeeireens [ e [ e 1.320 |...... 1.320 |MON.. 01/28/2014. | 08/15/2019.
44890W  AD 2 |HYUNDAI AUT RECEIVABLES TRUST ......cccconmvimimiiiinniinneiisnniisnsiisnsiinnnns. [ coiene | oo | cevnniinnns | e TFE | i 2,999,992 |..... 99.735 | oo 2,992,050 | ....occceeeee. 3,000,000 | . 2,999,996 LI TR PO PO 1.370 |...... 1.370 |MON.. 01/14/2015. | 07/15/2020.
47788M  AD 2 |JOHN DEERE OWNER TRUST ...6,999,913 | ..... 99.332 ..6,953,240 | ..... .7,000,000 | . 6,999,935 13 | s [ e [ e 1.640 |...... 1.640 |MON.. 5,102 | ........ 114,800 | 02/23/2016. | 01/15/2023.
50116W AD 7 |KUBOTA CREDIT OWNER TRUST ...3,499,185 |..... 98.652 | ..............3,452,820 | ... .3,500,000 | . 3,499,361 2129 [ e [ 1.710 |...... 1.710 |MON.. 2,660 | .......... 59,850 | 07/26/2016. | 10/15/2022.
58772P  AE 8 |MERCEDES-BENZ AUTO RECEIVABLES TRUST.........c.ccoovviimrirnrriiiinniinens ..4,999,027 |..... 99.655 N .5,000,000 | ............. 4,999,388 13 | s [ e [ 1.750 3,889 | ..o 87,500 |07/15/2015. | 12/15/2021.
65477TW AD 8 |NISSAN MOTOR ACCEPTANCE 5,499,172 |..... 99.802 ..5,489,110 | . .5,500,000 | . 5,499,563 .31 4,058 12/03/2014. | 03/15/2021.
65478A AE 3 |NISSAN MOTOR ACCEPTANCE . ..7,658,272 |..... 99.349 .7,610,133 | ..... .7,660,000 | .....cccccee. 7,658,855 ...267 5,685 10/07/2015. | 02/15/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUFIES............o..vrieiiriiisriiisriissi s | oo 162,360,691 XXX .161,167,163 | ......... 161,373,509 | ......... 161,701,558 | ...coocvcvenncen | e (100,595) | ..vvevvvcrieiane0 [0 | XXX | XXX | XXX | e 504,921 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 663,377,596 XXX ..667,136,576 | .......... 655,341,715 660,882,795 494,462) | ..cooovvriveenn0 [0 | XXX | XXX | XXX ] 4,512,695 |....18,447,140 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGAtIONS. ... | nnniens 993,589,477 XXX ..989,601,839 | ......... 954,680,999 | ......... 982,568,530 (4,452,505) | .. XXX XXX XXX | ..o 8,422,580 | ....26,030,228 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities .........139,836,289 XXX ..141,979,568 .135,222,475 | .........139,194,879 . 109,268) | . XXX XXX XXX 611,294 | ... 5,086,829 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUILIES.............oovv.eersrreeeeiesseveesseeessesssseessssssssssssssseesssssssseesssseeessssssseessssssnsess | coinseeees 84,906,881 XXX coovee....85,016,756 ...81,319,567 | ........... 84,701,066 | ......ccoooeien0 | oo 11,448 | .. XXX XXX XXX | o 155,327 | ... 2,922,096 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES............viiiiiiiiiiiiiiniienisniiesississsiissis s snsssensesessnnes | eonsiiens 162,360,691 XXX | s 161,167,163 | .......... 161,373,509 | ......... 161,701,558 | ..ccvovvivirinnnnn0 | s (100,595) | .. XXX XXX XXX [ s 504,921 | ... 3,137,328 XXX XXX
8399999. Grand Total - Bonds 1,380,693,338 XXX 1,377,765,326 ..1,332,596,550 1,368,166,033 (4,650,920) | .. XXX XXX XXX | ... 9,694,122 |...37,176,481 XXX XXX




L3

Annual Statement for the year 2017 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) |  Impairment BJ/A.C.V. Change in Desig- Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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3 |4 7 8 10 11 12 13 14 15 16
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CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired

Ci Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [ATET INC...ooouiiirieriecereiisissriesieri st esssnsessssessnens | sevenens | e | cvveeee 140,000.000 ....5,443,200 | ......... 38.880 | .ovvrvuiinns 5,443,200 .5,589,487 274,400 | ..oooovvrreriene (511,000) (511,000) L | 10/05/2016.
00817Y 10 8 [AETNAINC.....oveeiviriceeeiesise et ssessssssssessssssssnsessnns | onnene | eon | ovvenne 100,000.000 ..18,039,000 | ....... 180.390 | .... 18,039,000 | .. 18,027,385 | ..vvvveruerernnriieries | overienienisseessssnsis | crresssiessess e 11,635 11,635 L | 12/21/2017.
015351 10 9 | ALEXION PHARMACEUTICALS l....cvoiiiernrieiierneierssineeerssisssensssissnsssssesssssseses | svsnere [ eon | 20000 165,000,000 | 1ooirinnes 19,732,350 | ....... 119.590 | .o 19,732,350 | ..ccoovenne 17,532,647 | oot | et | e 2,199,704 2,199,704 L | 11/21/2017.
02079K 10 7 [ALPHABET INC....ooivirierceiriierieeieeeseeissise e sessesse st ssssssssssssenes | osninne 24,544,358 |..... 1,046.400 24,544,358 T,950,866 | .vourencrierienirninees | e | et 6,440,548 6,440,548 L | 01/08/2016.
02079K 30 5 [ALPHABET INC......cooiiiiiciiicicics e ssiesssssssines | s 21,489,360 |..... 1,053.400 21,489,360 BT84 | ... | e | e 5,323,380 5,323,380 L | 01/20/2012.
022098 10 3 |ALTRIA GROUP INC.......ovverriririnrinerirerierinseississsiesienessessssissnssessesssssssssienns | coveene oo | 000000.90,000.000 | .............6,426,900 | ......... 71410 | v 6,426,900 | .. 6,349,353 59,400 169,200 | .ooouvevnrerierrrirerienes 77,547 77,547 L | 02/01/2017.
023135 10 6 | AMAZON COM INC.....ooriirrirririineiieiiesie st isessesssssssssssinns | sesneens .........58,000.000 | .............79,523,960 |..... 1,169.470 | .... 79,523,960 | ....ccooennee 11,908,884 | ....oooeoeeiecrieriieines | v | e 28,532,800 28,532,800 L | 04/29/2013.
032511 10 7 |ANADARKO PETROLEUM CORP .......ccoviiriirmiirirnniernisnsiessssssssessessssessssssssssnnes | svenvee | oo | vveene 110,000.000 | ...............5,900,400 | ......... 53.640 | ..o 5,900,400 | ....cccvvene 3,741,079 5,500 22,000 | .o (1,769,900) | . (1,769,900) L | 01/27/2016.
032654 10 5 | ANALOG DEVICES.......c.osvemeriiiririeriesinneesssssssssenssessssssssssssssssesssessssssssssssssses | sonneens | aee | eeveees 100,000.000 89.030 | .... 8,903,000 | .. 7,795,350 135,000 1,107,650 |. ..1,107,650 L | 05/17/2017.
038222 10 5 |APPLIED MATERIALS ooooiieeneeeseiessisssisssisessssssssssnsssnnnes. | enviens | ene | cvven 350,000.000 | .............17,892,000 | ......... 51120 | oo 17,892,000 | ....cccoovnves 6,534,500 5,000 140,000 6,597,500 6,597,500 L | 05/12/2015.
053332 10 2 |AUTOZONE INC......oovrvimriiricrireririeineissiise e sssssssssssessesssens. | serneees B I 6,000.000 | ...............4,268,220 | ....... 711.370 4,268,220 | ..o 4,238,588 | ... | cerieniennennisnnens | e 29,632 29,632 L | 04/20/2017.
060505 10 4 | BANKAMERICA CORP NEW.......ccoociuiiiiiiiieinerisiesnessesssssessessssssssssssssssssnsssns | eevneens | aee | eoneees 300,000.000 | ...............8,856,000 | ......... 29.520 ...8,856,000 4,370,850 36,000 | cooovreerrnn 103,500 | oo 2,226,000 2,226,000 L | 08/01/2016.
084670 70 2 |BERKSHIRE HATHAWAY INC DE.......cccovimiiirimrierininniersniseirensssssssssssesssssseenes | svvenens | er | sevene 200,000.000 | .............39,644,000 | ....... 198.220 39,644,000 216,496,346 | ... | s | s 7,048,000 |. L | 04/05/2013.
09062X 10 3 |BIOGEN IDEC INC 44,000.000 ..14,017,080 .14,017,080 12,563,311 1,453,769 |. L | 10/24/2017.
09253U 10 8 |BLACKSTONE GROUP L P......ccovuuiiciiiiiiiiiinisnices s | seviens 406,900.000 13,028,938 13,028,938 .8,863,585 1,433,337 |. . L | 11/15/2017.
101137 10 7 |BOSTON SCIENTIFIC CORP........ccstvuirmerierirneeierinsesersessinessensseesssssssssnsssenes | coneene | eon | ovveone 250,000.000 3,819,445 | oo | e | e 790,000 ..790,000 L | 01/15/2015.
110122 10 8 |BRISTOL MYERS SQUIBB CO.......coviurririieirerieiiseseseesnsesseisssssesssessssssssessess | oeveeee | oo | ceveeens 80,000.000 124,800 | .oooevverrerreeereers 227,200 ..227,200 L | 10/10/2016.
125509 10 9 [CIGNA CORP......ccovviivririrersiserernsiseesis e nsssissssessssssssesssessssssessenss | vonnens | aee | oerern:40,000.000 | ............8,123,600 | ....... 203.090 . 1,600 | o 2,788,000 2,788,000 L | 07/06/2011.
126650 10 0 |CVSCORP... .72.500 ,812,500 25,000 (184,495) (184,495) L | 05/02/2017.
151020 10 4 [CELGENE CORP oo nssnsssssesssessssessensssssssenses | ovevens | ane | ovveees 118,000.000 | .............12,314,480 | ....... 104.360 12,314,480 | ...oceceeeeer. 7,900,078 | o [ (QZZ50710) N IO IS (1,344,020) L | 10/17/2016.
156782 10 4 |CERNER CORP......ccovtiiiiriricriericeeeissie et essssssssssessessssessensssssssssnnses | nevenee | oo | cevveens 20,000.000 | ...............1,347,800 | ......... 67.390 347,800 | e 172,854 | [ | s 400,400 ..400,400 L | 06/30/2016.
17275R 10 2 |CISCO SYSTEMS INC.....orvrurimiiriirriieitneise et ssssssssseesssssssessanssns | eevneens | aee | eoeeeen 210,000.000 | ...............8,043,000 | ......... 38.300 ...8,043,000 237,300 | .ooverriciieiieenns 1,698,800 | ...couvvrereerierirncin | v 1,696,800 L | 11/13/2015.
172967 42 4 |CITIGROUP INC......ovvirirriiieiinineiierieseiesissisesiessssssesssssissssssssssssessssssssnnsns | covnine | eon | coveond 660,000.000 | ............49,110,600 | ......... 74.410 49,110,600 628,800 | ...ovverrererrerrereeenne 9,913,197 9,913,197 L | 04/18/2017.
191216 10 0 | COCA COLA CO...covvvrreirirerieriesiseeississe s ssessssisssssssssssssessssssssssssssssssnens | onsene | eon | ovvenns 160,000.000 | ...............7,340,800 | ......... 45.880 | .... 7,340,800 236,800 | ..o 707,200 ..707,200 L | 04/20/2010.
192446 10 2 | COGNIZANT TECHNOLOGY SOLU.......commireirriiriiiinirinsriesiisssisssssssssssnensins | evneens | ooe | wovnene 185,000.000 | ... 13,138,700 | ......... 71.020 | oo 13,138,700 | ............10,264,220 |.......... 83,250 | ..ocviririeniiis 2,773,150 2,773,150 L | 09/30/2016.
20030N 10 1 |COMCAST CORP CL A....cevorrerrrrrinerieriresiseessssssssesssesssssssssssssssesssessssssssssses | sevenens | oe | ceveees 500,000.000 ..20,025,000 | ......... 40.050 20,025,000 10,192,789 305,000 | ..ovverririrerereereenns 2,762,500 2,762,500 L | 04/26/2016.
22160K 10 5 |COSTCO WHSL CORP NEW........coiiiiiiiiniisiiieiisicisssiesissssissisiissiinns | v B I 8,000.000 ....1,488,960 | ....... 186.120 1,488,960 1,265,610 |.......... 4,000 | oo 223,350 ..223,350 L | 10/06/2017.
22822V 10 1 |CROWN CASTLE INTL CORP......ccstvirrierinerierirrisneinsisssiessenessesssssesssiessenes | connine | eon | coveone 150,000.000 16,651,500 | ....... 111.010 16,651,500 6,773,319 157,500 570,000 | ..ooovrrierierirrirenens 3,636,000 3,636,000 L | 10/09/2012.
25179M 10 3 | DEVON ENERGY CORP NEW.......coovvuieirimeieneineriesesneesssessssesssessssessessssssnes | wevneens | aee | eoeeeen 280,000.000 11,592,000 | ......... 41.400 | .... 11,592,000 | .. 7,573,736 16,800 67,200 | ..oceerrirerinrieriens (1,195,600) | ...vooeverererierireein [ e (1,195,600) L | 01/25/2016.
254687 10 6 |DISNEY WALT CO...oovuiiririierieiiierssieieiisssesssssssssssesssssessessssssssssssssssnssssns | snenens | oor | evenen 370,000.000 | ....ccoeuee 39,778,700 | ....... 107.510 | oo 39,778,700 | ............. 16,644,849 310,800 577,200 | .o 1,217,300 | oo | e 1,217,300 L | 05/08/2013.
26078J 10 0 | DOWDUPONT INC.....ooiveriermrimiimerirersesesensssesessessssesssensssssssessssssessssenssssssssssns | sevsnens | oe | evvees 230,760.000 | ............ 16,434,727 | ......... 71.220 16,434,727 10,059,585 |.......... 87,689 | ..oocvercerriririerienns 6,375,142 6,375,142 L | 09/01/2017.
278865 10 0 |ECOLAB INC......oiiiiiiiiriiieiiesiseissiessises s ssssssessssesssesssssssessssssssesssssssnes | ensee | ave | conerean 20,000.000 | ...............2,683,600 | ....... 134.180 2,683,600 .2,005,002 8,200 21,427 | s 339,200 ..339,200 L | 02/23/2016.
28176E 10 8 |EDWARDS LIFESCIENCES COP........coeviirerieiirinirierinseienisissessssesensenessesnne | veveinee | o | cevvenens 90,000.000 | .............10,143,900 | ....... 112.710 10,143,900 29,076,179 | covoeviiiricrieninees | reverereiseissisenieniens | e 1,067,721 [ oo | v 1,067,721 L | 05/17/2017.
29414D 10 0 |ENVISION HEALTHCARE.......cccosiiumrimerineiineeiesiseissessssssessessssesssssssssssssssssssssens | aevsnene | oe | cevee 224,800.000 7,769,088 8,937,204 | oo | et | e 633,562 2,961,015 (2,327,453) L | 11/16/2017.
30219G 10 8 |EXPRESS SCRIPTS HOLDINGS CO....c.ovuvinirirnriniirerisissirsssessssissssssesssssenssss | svenee | oon | voveene 140,000.000 10,449,600 7,242,255 819,000 ..819,000 L | 04/30/2013.
30303M 10 2 |FACEBOOKINC 15,000.000 ,646,900 .1,965,069 681,831 ..681,831 L | 02/02/2017.
31428X 10 B |FEDEX CORP.....cooiiiiiiieriiereiereiseseises s | ceoeies +........60,000.000 14,972,400 6,550,932 35,000 92,000 3,754,344 3,754,344 L |05/11/2017.
369604 10 3 | GENERAL ELEC CO....couivuiririreceisrineienieseieessisssssesssessssesssenesssssesssnsssens | eevneens | oee | eovenes 450,000.000 ...7,852,500 10,609,525 54,000 360,000 | ..o (5,668,680) | ....vvuvveerrerrirerirerenne [ v (5,668,680) L | 08/21/2017.
37045V 10 0 | GENERAL MOTORS......ccomiiieimeirerineiisesessseessssssssssssesssssessssssssssssssssssssssssssns | connenne | eon | oovenne 150,000.000 ...6,148,500 5,218,090 |.......... 228,000 | ..overrrcrierireireenns 922,500 ..922,500 L | 01/14/2015.
375558 10 3 |GILEAD SCIENCES .ooiiciverenirisiesississississessessissssessanniss. | connnns | oee | eovenes 100,000.000 | ...............7,164,000 | ........71.640 | ......c........ 7,164,000 6,949,901 52,000 133,700 294,277 ..294,277 L | 03/30/2017.
38141G 10 4 | GOLDMAN SACHS GROUP INC 50,000.000 ..12,738,000 .12,738,000 | .. 4,659,538 37,500 140,000 765,500 ..765,500 L | 11/18/2011.
40412C 10 1 |HCA HOLDINGS INC ....80,000.000 ....7,027,200 7,027,200 | ....ccooeeend 8,673,136 | ...evooecreireiieriiienes | e 354,064 ..354,064 L | 12/05/2017.
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42809H 10 7 |HESS CORPORATION .ottt ssesssessssinnnins | aevinees e | s 200,000.000 | ....ovvvvnees 9,494,000 | ......... ATAT0 | oo 9,494,000 | .. 9,344,545 50,000 200,000 | ..overrrciieririreenns (2,964,000) (2,964,000) L | 10/26/2016.
438516 10 6 |HONEYWELL INTLINC......coooiririeiieinirieriesiceseeisessesiesssessessssssssssesssensenes. | cerneens IO I 200,000.000 30,672,000 | ....... 153.360 30,672,000 | ...ooovevenee 9,607,921 |.......... 548,000 | ...ooovrreerierirrireeens 7,502,000 | oo | v 7,502,000 L | 07/18/2014.
452308 10 9 |ILLINOIS TOOL WKS INC......couuivirrermrireisinersessinsesensssissessssssessssensssssssssssssnss | serneens e | e 90,000.000 | ... 15,016,500 | ....... 166.850 | ... 15,016,500 | .. 4,157,199 70,200 PR (1] N 3,995,100 3,995,100 L | 06/14/2010.
459200 10 1 |INTERNATIONAL BUSINESS MACHS.........cccovirmiimrriiernsinsirenierssssssssssssssessenes | seenene v | e 50,000.000 | ..ovvverernne 7,671,000 | ......153.420 | ............... 7,671,000 | ..oocovvennne TA0T,975 | oo | e | e 263,025 ..263,025 L | 11/14/2017.
46625H 10 0 |JP MORGAN CHASE & CO......ovverirriirieriesieinseissssssssensssssessssssssssesssesesnes | avvenens | oee | cerneeens 55,000.000 ...5,881,700 11,922,468 112,200 | oo 1,135,750 [ oo | v 1,135,750 L | 11/18/2011.
49456B 10 1 |KINDER MORGAN INC........coooiiiiiinriiiniirinnisiissiesiesisisssisssissssesisssssensses | connins | eon | conioan 200,000.000 ...3,614,000 | .. .3,293,400 62,500 | ..oocvorrireiinnieeiiens (325,740) (325,740) L | 10/19/2017.
526057 10 4 |LENNAR CORP IV I 300,000.000 | .............18,972,000 | .........63.240 | ............. 18,972,000 | ....ccooveve. 10,227,302 48,000 | .o 6,270,358 6,270,358 L | 06/04/2015.
526057 30 2 |LENNAR CORP [0 6,000.000 310,080 | .........51.680 | ..... 310,080 | . 177,358 | coooeerereeeeneiiesinees | cereesesseessssssssssssens | seesseessesssseesssssssians 132,722 132,722 L | 11/10/2017.
548661 10 7 [LOWES COS INC....oirviiiririieisiseierisieeesse st ssssssssessssns | revsees [P 110,000.000 10,223,400 10,223,400 | ...covvvnvne 7,493,449 | .......... 167,200 2,400,200 2,400,200 L | 08/03/2015.
58155Q 10 3 |MCKESSON CORP... e 90,000.000 ..14,035,500 .14,035,500 | .. 8,553,150 30,600 106,200 1,590,371 1,395,001 L | 02/25/2016.
58933Y 10 5 |[MERCK & COINC......oiviiiiiiicciciisni i sessssssiassssessines | onnians 450,000.000 25,321,500 25,321,500 | ....cccoueuee 16,192,942 216,000 846,000 (1,170,000) (1,170,000) L | 04/28/2010.
594918 10 4 |MICROSOFT < A277,000 | e A167,895 | .o | e | e 109,305 ..109,305 L | 11/16/2017.
609207 10 5 |MONDELEX INTL INC NPV A, . . ...9,844,000 | .. 6,178,767 50,600 142,200 | oo (105,180) (105,180) L | 10/30/2017.
61166W 10 1 [MONSANTO CO NEW......coiiiiiimriiiriiiieinnieiesssiesessssesesssssssssssssssssssssesssssssene | cersnes o] +.....220,000.000 | .............25,691,600 | ....... 116.780 25,691,600 18,737,249 399,600 | ...ovvvvrrercirieieienae 2,037,672 2,037,672 L | 12/20/2017.
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO .52.470 ,197,600 952,680 72,000 817,600 ..817,600 L | 04/06/2016.
64110L 10 6 |NETFLIXINC ..1,919,600 | .. 12,005,508 | ...ooevirieininieinnns [ s (85,908) (85,908) L | 10/17/2017.
654106 10 3 [NIKEINC-CLB = rcinceneeenesnsenenssssssesssssssensensssssssnssens | wonneens | eer | eveeerens 10,000,000 | ovovieee. 4,378,500 | .........62.550 | cooovvrnvennn 4,378,500 | .. 3,852,660 14,000 50,400 | .oooerererirrercrinniinns 820,400 ..820,400 L | 09/13/2016.
67066G 10 4 |NVIDIA CORP 13,545,000 | ...ccovnee. 11,306,882 | .......... 20,300 | oo 2,238,118 2,238,118 L | 08/11/2017.
674599 10 5 [OCCIDENTAL PETE CORP DEL.......cccoveireriiireisieiceseissesiessssssiesesssssssssssssessnsss | oeveees | oor | 20002.30,000.000 | ..............2,209,800 | .........73.660 | ...... 2,209,800 | .. 2,191,470 23,100 91,500 | .ovevecrees 72,900 L | 09/14/2016.
68389X 10 5 |ORACLE SYSTEMS......coouiiiieimeirerissiiessesssseisessssssse s sssssssessesssessssnsas .......200,000.000 ...9,456,000 7,487,815 144,000 1,766,000 |. L | 06/02/2016.
693475 10 5 |PNC FINANCIAL SERVICES GROUP..........ccccovvrrnecne . . o | e 65,000.000 ...9,378,850 | .. 3,683,410 |.......... 169,000 1,776,450 |. . L | 10/16/2012.
713448 10 8 |PEPSICO INC MTN....ouuiiiriiiieirimeriesieseiessesissssesssessssenssessssesssesssssssenssenssssssns | serneees [V [ 20,000.000 | ...............2,398,400 | ......119.920 | ...... 2,398,400 | .. 2,172,386 16,100 (o720 | 305,800 ..305,800 L | 09/29/2016.
717081 10 3 |PFIZER INC....oooiiririieiie ittt ssstnnes | ceseeens [V I 260,000.000 | ...............9,417,200 | .........36.220 | ....ccoooonce 9,417,200 | cooovvrrreenas 7,350,196 |.......... 294,400 | ..ooooovivcieenns 1,021,544 | .o | v 1,021,544 L | 05/16/2017.
718172 10 9 |PHILIP MORRIS INT'L....ouiouiiiiiiirniiiiissiiesienississesssssessesssssessssesssseniens. | sereees [V [ 20,000.000 | ..............2,113,000 | .......105.650 | .....cccc..... 2,113,000 | .. 1,037,796 21,400 83,800 | ..ocverrirrrierrierins 283,200 ..283,200 L | 03/17/2010.
723787 10 7 |PIONEER NATURAL RES.......ccostiiriirinrineeississisessesssessessssessesssssssssssssssssnns | seneens [ I 137,000.000 23,680,450 | ............. 22,538,159 | ... 7,080 | oo 1,142,291 [ v | v 1,142,291 L | 11/20/2017.
742718 10 9 |PROCTER & GAMBLE CO......cocotiiiiiiiciieiiiinissisesiesissississisessssssssssnies | connees [V 20,000.000 | ...............1,837,600 | .........91.880 | .....ccco..e 1,837,600 | ...oocvvvrnee 1,220,706 |.......... L (1 156,000 ..156,000 L | 12/18/2009.
745867 10 1 |PULTE HOMES INC......ovvorviiiriiecise st ssssssssssssssssnnes | sesennns IO I 270,000.000 | ...............8,977,500 | .........33.250 | ...... 8,977,500 | .. 4,331,391 24,300 97,200 | .ooocvereerrienrierienes 4,014,900 | ..o | e 4,014,900 L | 01/27/2016.
747525 10 3 |QUALCOMM INC......covviiiiriiiiiinissiicsisiss s | sosnens | s 130,000.000 | ...............8,322,600 | ........64.020 | ............... 8,322,600 | ...ccoouunenn 4,892,340 | .......... 291,200 | ..o (153,400) (153,400) L | 06/16/2010.
79466L 30 2 | SALESFORCE COM INC......ooivimrimieiieriieienissisesiessisesiesssssessssesssnessesssenens. | sereees [V [ 25,000.000 | ...............2,5655,750 | .......102.230 | ...cccovurneus 2,555,750 10368,310 | oot | et | e 844,250 ..844,250 L | 12/09/2014.
806857 10 8 | SCHLUMBERGER LTD.......coiiiuiieireiiieinsisesissisesssessssssessssssessssssssssesssssens | sesneens [ I 160,000.000 10,782,400 | .. 10,757,901 80,000 300,000 | ..o (2,453,578) | ...oonevvrererierieeins [ s (2,453,578) L | 04/21/2017.
828806 10 9 |SIMON PROPERTY GROUP. e | i [ 50,000.000 | ...............8,587,000 | .....171.740 | .....cccc...uc 8,587,000 | ....ccoevnneae 7,571,901 |.......... 357,500 | ..covovrierieiins (296,500) (296,500) L | 06/20/2013.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS........coomverrimiimerinerierirenireenns B ....68,400.000 ...5,967,900 6,840 27,360 | ..oevercerrinnienienes 1,976,760 | ..o | v 1,976,760 L | 01/11/2011.
855244 10 9 | STARBUCKS CORP........cocomiiiririiiiininiiciiesi i ssssssssisssisssiinns | coinees wer | +0....90,000.000 ..5,168,700 | ..............2,079,190 |.......... 94,500 | ..oocvirririeiiis 171,900 .171,900 L | 10/19/2012.
872540 10 9 | TUX COMPANIES INC......ovuomiiiieiiierieriiteisiseiisesiesesessssessssesssesssesssesesssssns | sereees [V I 325,000.000 24,849,500 264,525 | ...ooovvinien, 662,441 ..662,441 L | 11/14/2017.
882508 10 4 | TEXASINSTRS INC.....cooiiiieiriiieiieeieiseeiseisse s esisssssessse s ssssssssssnns | ceseens e | e 65,000.000 6,788,600 137,800 | cvoveveeerieereereeris 2,045,550 2,045,550 L | 07/24/2014.
883203 10 1 | TEXTRON INC....ooririririiririeinrinniseisnieienssisssssssssisnssssessssssesessssssessssssssssnsssssenss | eoverins | ooe | veeenene 1 1,100.000 | 1iviiiinnnn4,023,549 | 1.......56.590 | cooovveirnnnn 4,023,549 1,422 5,688 570,933 .570,933 L | 06/21/2013.
883556 10 2 | THERMO ELECTRON CORP. .18,038,600 | .. 5,673,917 14,250 57,000 4,634,100 |. ..4,634,100 L | 02/12/2015.
887317 30 3 | TIMEWARNER INC.......coooiiiiiiiissciieccssessssssissississiisssenes | s | oee | coeeees 100,000.000 9,147,000 | ...covvvnene 8,880,540 | ...ourvveirriicirciiens | e 266,460 ..266,460 L | 11/13/2017.
90130A 10 1 | TWENTY-FIRST CENTURY ....cvtriiriirieririreeiesinsrienisenessesssssssessesssesesssssssses | conneene | eon | coveene 100,000.000 | ...............3,453,000 | .........34.530 | ...cocooruee. 3,453,000 .2,811,000 |.......... 36,000 | ..oocrerrerrinniierines 649,000 ..649,000 L | 05/07/2015.
902973 30 4 |US BANCORP DEL . OO I 620,000.000 ..33,219,600 | ......... 53.580 33,219,600 16,702,309 186,000 706,800 | ..oovvovvrcrrerieireenns 1,370,200 [ ...eoovverrcrieeineins | v 1,370,200 L | 03/26/2013.
90384S 30 3 |ULTA SALON COSMETCS & FRA......cvvieeriiiiirnrieiseieierinnenes B oo | e 22,500.000 ....5,032,350 | ....... 223.660 | .cocviene 5,032,350 856,779 | oo | e 375,572 ..375,572 L | 10/24/2017.
907818 10 8 |UNION PAC CORP.......otvuuivrmrireireisaiissessesssessseessssssssssssesssss s ssssssssssssessssens ......210,000.000 ..28,161,000 | ....... 134.100 .28,161,000 20,721,540 148,817 484,000 6,395,630 6,395,630 L | 03/21/2017.
913017 10 9 |UNITED TECHNOLOGIES CORP........ccecoiririiniiisnicciieniseississiississiesissisinns | aveiis | eon | cneiiead 68,000.000 ..8,674,760 | ....... 127.570 8,674,760 7,156,464 | ......... 184,960 1,208,565 | ...evueererrerierirnein | v 1,208,565 L | 01/25/2017.
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./ACV. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
91324P 10 2 |UNITEDHEALTH GROUP INC......coouiiririiirciiniisiieniseisessssissssssssssessssssnssens | convenne | eon | oevenns 220,000.000 | ....covvnc 48,501,200 | ....... 220.460 | ............. 48,501,200 | ....ccooennee 13,723,350 | .......... 632,500 | ..ovveerierieiriniinnins | s 13,292,400 [ ...ooeerrenercrieeins | e 13,292,400 L | 01/26/2016.
918204 10 8 |V.F. CORP.....coorrirriceiirieereei st ssesssesssensenssssssssssnnne | vonerine | ene | eovereed 60,000.000 4,440,000 ...4,440,000 ..2,216,504 103,200 1,239,000 [ ..ovourveereerirererieen | e 1,239,000 L | 12/10/2012.
91913 10 0 |VALERO ENERGY CORP. .......265,000.000 24,356,150 .24,356,150 9,721,599 742,000 6,251,350 6,251,350 L | 06/20/2013.
92343V 10 4 |VERIZON COMMUNICATIONS.......coovorrirriiirieiinsisesiseesssisssssssssesssesssssssssssenses | vovevene | oo | oeverenns 40,000.000 2,117,200 . ..2,117,200 ...2,106,808 92,900 (18,000) (18,000) L | 08/18/2016.
92532F 10 0 |VERTEXPHARMACEUTICALS INC  ....ccooviiiririreerineserieriesssensssessessssssnnnes | eoverine | ene | eoverinn 27,100.000 4,061,206 | ....... 149.860 ...4,061,206 102,085,671 | oo [ e 2,064,749 2,064,749 L | 08/29/2016.
92826C 83 9 |VISAINC ..ot | seviens | | e 160,000.000 ....18,243,200 | ....... 114.020 | ... .18,243,200 | .... .11,307,059 110,400 5,451,032 5,451,032 L | 02/07/2017.
949746 10 1 |WELLS FARGO & CO NEW.......cooviiiririiiiirinniienieresnseesesiesssessenssssssssssnnsines | eevneees | oee | weveees 140,000.000 | ...ovvernvene 8,493,800 | ......... 60.670 | ..ccooovvvenee 8,493,800 | ..oovvunnnnd 6,366,714 | ......... 139,600 | .ooouvvemrerrirrireriens 902,834 ..902,834 L | 07/12/2017.
95040Q 10 4 |WELLTOWER INC......covoriiriiiieiierieeiseesseisessessesssessssissessessssssssssssssssssssnss | avsennes | one | ceveeens 65,000.000 4,145,050 | ......... 63.770 | oo 4,145,050 3,896,624 |......... 226,200 (205,400) (205,400) L | 06/24/2013.
958102 10 5 |WESTERN DIGITAL CORP.......ccovvuiiierrieiinieirerinsiesresssissssssesssssessessssessnssnsnns | avvnnene | e | sveersnes 30,000.000 ..2,385,900 | ......... 79.530 | ...... 2,385,900 | .. 2,548,983 15,000 15,000 (163,083) (163,083) L | 09/13/2017.
98310W 10 8 |WYNDHAM WORLDWIDE.........cccoovumrirerirmeereniieineriessessssensssssssnssessssssssensessnee | veveeee | oo | cevvenens 50,000.000 | .......c.......5,793,500 | .......115.870 | cooorrruvcnas 5,793,500 | .oovvvrrrnnne 1,028,350 |.......... 116,000 | ooomerrerrrerirerines 1,975,000 [ ...voeeveerierienerieen | e 1,975,000 L | 07/16/2010.
98956P 10 2 |ZIMMER HOLDINGS INC.......ooovieriiiiiiiniinniciienicesssissiiesississsssssissssessnns | connins | eon | coviene 100,200.000 12,091,135 | .. 6,503,933 24,048 96,192 1,750,494 ...1,750,494 L | 10/09/2012.
GO177 10 8 [ALLERGAN PLC.......iiiiiriirieiieriereieisiessiiesissssessensssssssessssssessessssssssssnsses | novenee | oo | cevvenens 82,000.000 13,413,560 | ....ccoovnee. 17,108,958 |.......... 128,100 (3,695,398) | . . ..(3,695,398) L | 11/02/2017.
G48833 10 0 |WEATHERFORD INTERNATIONAL.......covuurireieiierieeireesenissssessessssessssssnsens | sevsees ....1,100,000.000 | .....ccc.ee..,587,000 | oo b 170 | oo 4,587,000 | ..cooovrrnnee 3,877,980 | ovvuecvrerreeirreineriens | eeeeeeiiessesissisenins | e 909,020 2,199,790 (1,290,770) L | 11/01/2017.
G5960L 10 3 [MEDTRONIC INC....ovouiiriririeieriiisirssieissisessssisesensssisssessssssnsssssessssssssesssssssnss | svvenee | oo | wveene 163,680.000 .A13,217,160 | e 80.750 | .covvrrnee. 13,217,160 | oo 11,243,960 75,293 246,850 1,388,174 | oo | v 1,388,174 L | 10/02/2017.
H84989 10 4 |TE CONNECTIVITY LTD...ccotumirrirmrirererierenissssessessssesseesssssssessesssesssssssssssnees | nevennee | oo | cevvenens 35,000.000 3,326,400 95.040 | ...... 3,326,400 | . 843,532 |.......... 59,521 901,600 ..901,600 L | 07/20/2010.
N59465 10 9 [MYLAN NV..ooiiiiiiiiieiicenseesie st ssssssssssssssesssssessessssssnsens | oeenens | ane | evveees 100,000.000 | ...vvvrvener 4,231,000 | ......... 42310 | oo 4,231,000 | .ocovrrnne 3,867,870 | .o | e | e 363,130 ..363,130 L | 05/11/2017.
N96617 11 8 |WRIGHT MEDICAL GROUP NV.......ccoovvvirierirrerieinerneriesisseseessssssesssessssessnnss. | coneiene | eon | coveone 266,100.000 5,907,420 | ......... 22.200 ...5,907,420 8,449,781 | e s (372,116) (372,116) L | 11/15/2017.
8676EP 10 8 | SUNOPTA INC ..ottt sttt | aevianes OO I 684,800.000 ..5,307,200 | ........... 7.750 ...5,307,200 B A3B,657 | e [ s 185,892 ..185,892 L | 08/30/2017.
G1151C 10 1 |ACCENTURE LTD BERMUDAL.........cccovviiiririiirirnnieissisiessssiessssssssssssensssssssensne | ceveees Cl 50,000.000 | ..cvvrerernne 7,654,500 | ....... 153.090 | .o ,654,500 | .oocvcenenn ,028,750 |.......... 66,500 | ..overerierieieenes 1,625,750 | oo | e 1,625,750 L | 06/22/2017.
Y09827 10 9 |BROADCOM LTD...ooiirieruiessimesssrsensessssensssesssnsssnsssesssenssssssssssssnssssssensssessssssssssnns | osseens Cl s 110,000.000 ....28,259,000 | ....... 256.900 28,259,000 | .. 3,928,857 192,500 448,235 8,681,598 8,681,598 L | 04/12/2017.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,273,444,391 XXX 1,273,444,391 | ........... 744,359,990 | ..o 2,038,170 | .....co.ce. 15,620,512 | .ovovvicevininiennn0 | s 190,946,832 | .......c..... 5,356,175 | ......... 185,590,657 | ..ovoveviieriiiiiiennens 0 XXX XXX
C Stocks - Mutual Funds
464287 50 7 |ISHARES CORE S&P MIDCAP ETF.......coouiiimiinriierineesineineisesiessssesessessinnsss | wonenne | ene | conerins 30,000.000 ..5,693,400 | ....... 189.780 ...5,693,400 5,736,093 14,775 | oo (42,693) (42,693) L | 12/04/2017.
464287 80 4 |ISHARES CORE S&P SMALL-CAP ETF......ccovivirirrinrinerieninesienisneesesssnninenins | voverine | ene | coveveen 80,000.000 ..6,144,800 | ......... 76.810 ...6,144,800 6,252,792 21,220 | oo (107,992) (107,992) L | 12/04/2017.
78464A 73 0 | SPDR S&P O&G EXPEPRD.........coomiereiirieriesiieesssissesssssssessesssseesssssssssssssens | eenneens | aee | eoneeen 200,000.000 ...7,436,000 179,280 | oo [ s 256,720 ..256,720 L | 12/21/2017.
78464A 74 8 |SPDROIL & GAS EQUIP & SERV .......700,000.000 .11,991,000 .11,088,000 34,608 166,599 903,000 4,938,960 ..(4,035,960) L | 01/30/2017.
78464A 78 9 | SPDR S&P INSURANCE ETF......iviiieeiieierierieeeienissesessssssenssessssssssssssssenes | eevneens | oee | weveees 750,000.000 23,025,000 21,643,995 131,114 185,630 1,381,005 | ..vverermerierircercnnns ...1,381,005 L | 03/21/2017.
922042 71 8 |VANGUARD INTL EQUITY ETF....cooiiiiiiieiniiciseieieiineiesiesiseesssisesenssssensessssenes | evnnine | oee | cvveeenns 94,999.999 11,326,850 8,852,740 190,570 268,850 2,394,000 2,394,000 L | 02/10/2012.
922042 77 5 |VANGUARD INTL EQUITY INDE .......200,000.000 .10,944,000 9,932,440 92,580 273,400 2,108,000 2,108,000 L | 04/28/2015.
922042 86 6 |VANGUARD PACIFIC ETF oiiiiiiisiiiciisisersisnissssssnssssssssnsssnsssssssnsssessensns | eevneens | aee | eoneees 100,000.000 7,290,000 | ......... . ...7,290,000 6,026,160 96,130 166,200 1,478,000 | ..o | ceveiinnins 1,478,000 L | 04/26/2013.
9299999. Total - CommOon StOCKS = MULUAI FUNGS. .......vrisiiiis it nis snessssenssns s ens s en s ssssnssnsens | ansessenssas 83,851,050 XXX 83,851,050 76,711,500 ...1,060,679 8,370,040 3,431,080 0 XXX XXX
9799999. Total - Common Stock... oo 1,357,295,441 XXX 1,357,295,441 821,071,490 2,619,167 .16,681,191 199,316,872 189,021,737 XXX XXX
9899999. Total Common and Preferred Stock. ettt ene | artieeeteseiseiseetsenstessesnsessiennies | ossiins 1,357,295,441 XXX [ 1,357,295,441 ...821,071,490 .2,619,167 16,681,191 199,316,872 | ...........10,295,135 | ......... 189,021,737 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues........ 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  2A 7 |U S TREASURY ..ottt enssseen 02/14/2017........ BARCLAYS.....cooviriirinriersinsienns w2, 744,063 3,000,000 [ ..oieirirerririeieireeeeene s
912828 K7 4 |U S TREASURY 03/08/2017........ MORGAN STANLEY......c.ovrirerrirernniniines 003,840,000 | oo 4,000,000
912828 P4 6 |U S TREASURY 06/22/2017........ VARIOUS.......ooiii bbb | ehs bbb | bbb 11,031,436 ...11,750,000
912828 U2 4 |U S TREASURY 01/18/2017........ CITIGROUP.......coovvvvirererarines ......5,803,594 6,000,000
912828 V9 8 |U S TREASURY 03/01/2017........ VARIOUS.......ooiiriiciricte e b 809,824 | 4,500,000
912828 W4 8 |U S TREASURY ...ttt nssssnes 02/28/2017........ BARCLAYS.....coovriieiriereinienns +.2,990,508 3,000,000
912828 X7 0 |U S TREASURY 05/22/2017........ BARCLAYS e 1,844,436 | 1,850,000 2,313
0599999. Total - Bonds - U.S. Government 32,663,861 34,100,000 [ .o 110,932
Bonds - All Other Government
013051 DG 9 |PROV OF ALBERTA 08/15/2017........ DESUJARDIN. ...ttt | enbee bbbt | bbb 2,554,400 2,500,000 | ©ovovverereeeeeeeeeee e 11,178
110709  GF 3 |PROVINCE OF BRITISH COLUMBIA.........ccovtuirinirierieririrnrieniierienes 08/29/2017........ RBC DEXIA.....ooivirirrenrinniirenienes e h376,545 | 4,100,000 | ..o 27,060
135087 A6 1 | CANADA GOVT. 04/07/2017........ RBC DEXIA......ccoeinriererrierireines 1,099,243 | 1,086,000 5,476
135087 B3 7 | CANADA GOVT. 04/25/2017........ VARIOUS.......oiii bbbt | ehebie bbb | bbb 22,459,190 22,296,000 | ..o 44,287
135087 B4 5 |CANADA GOVT. 10/02/2017........ 202,591,950 2,500,000
135087  C8 5 | CANADA GOVT. 05/26/2017........ NBCS SECURITY ..ottt | enbeesessntb et bbbt entns | sbrebaesssesese et eneeres 1,264,107 | oo 1,236,000
135087 D9 2 | CANADA GOVT 01/18/2017........ WOOD GUNDY..... 864,705 850,000
135087  E5 9 | CANADA GOVT. 05/25/2017. RBC DEXIA.. 468,778 470,000
135087  E6 7 | CANADA GOVT. 12/18/2017........ RBC DEXIA 10r5,851,200 | e 6,000,000
135087  F2 5 |CANADA GOVT. 06/09/2017........ VARIOUS wrn3,758,722 3,796,000
135087  F5 8 | CANADA GOVT. 06/12/2017........ VARIOUS ...ttt sttt s st s et st ensens | sbassssessessnsessessebss st ss s e b s sensesnssnsens | ebssssssessassesnsansessessesnsanes 1,783,788 | oo 1,800,000
135087 F9 0 | CANADA GOVT 05/31/2017........ VARIOUS 3,990,038 | o 4,000,000
135087  G3 2 | CANADA GOVT. 09/06/2017. BMO CAPITAL.. ......4,776,950 5,000,000
135087 G4 0 | CANADA GOVT 02/23/2017........ NATL FINANCIAL SER ....2,870,373 2,885,000
135087 YR 9 | CANADA GOVT. 01/19/2017........ HSBC....ocreeireeerceee e 323,786 303,000
135087  ZJ 6 |CANADA GOVT. 06/07/2017........ VARIOUS.......oci bbb | £henb bbbt nis | eebee et 1,492,127 | oo 1,368,000
135087  ZU 1 |CANADA GOVT......cocoovrurnnne 06/01/2017........ SCOTIA o 1,731,193 1,593,000
13509P  CA 9 | CANADA HOUSING TRUST .| 08/18/2017 RBC DEXIA......cooiiineiernincieriniiens ......5,281,800 .5,000,000
13509P DB 6 | CANADA HOUSING TRUST 08/15/2017........ BANC OF AMERICA. ......5,181,850 5,000,000
13509P DL 4 | CANADA HOUSING TRUST .... | 08/04/2017........ SCOTIA ......5,118,350 5,000,000
13509P DV 2 | CANADA HOUSING TRUST ... | 08/24/2017........ RBC DEXIA. ..ottt bins | enbetsess bbbttt | bbb 6,316,126 | ..oooovviecerricnrierenicenn 6,200,000
13509P DY 6 |CANADA HOUSING TRUST. ....| 08/18/2017........ NATIONAL BANK ......5,326,700 5,000,000
13509P  EF 6 | CANADA HOUSING TRUST .| 08/24/2017........ HSBC..... e | enbee bbbt | Seeb e 3,258,162 | ..o 3,100,000
13509P EG 4 | CANADA HOUSING TRUST 08/22/2017........ NATIONAL BANK ......5,050,350 5,000,000
13509P  EP 4 | CANADA HOUSING TRUST ... | 08/22/2017........ SCOTIA ......5,058,000 5,000,000
13509P  FV 0 | CANADA HOUSING TRUST. .| 08/18/2017........ BANKAMERICA. ...ttt sttt bbbt nse s nsns | sessesessessesssssssessssesessessessessssessessesansas | ssessesessessesssssssssessessesnsnes 4,939,050 5,000,000
563469 TR 6 | MANITOBA PROV CDA 08/24/2017........ VARIOUS.......ooiiiiieini st .....3,884,252 3,600,000
563469 UM 5 | MANITOBA PROV CDA 08/22/2017........ T D SECURITES......couiitiiiicietiesi ettt | chbebenas bbbttt | rtbressesisees bbb 2,478,350 2,500,000
68323A  AD 6 | PROVINCE OF ONTARIO 08/30/2017........ DESJARDIN 8,696,434 | i 6,200,000
68323A AW 4 | ONTARIO PROV CDA 08/28/2017........ SCOTIA ......5,472,376 5,200,000
68323A BN 3 | ONTARIO (PROVINCE OF) 08/29/2017........ DESJARDIN. ...ttt bbbttt | enbee sttt | bbb 4,262,565 | ...oooviiciie 4,100,000
68323A DL 5 | ONTARIO PROV CDA ... | 08/15/2017........ BANKAMERICA.........coovverninieriirs ......4,964,950 5,000,000
68323A  EA 8 | ONTARIO PROV CDA .| 08/30/2017........ NATIONAL BANK ..ottt | enbeesess bbbt nntns | sbiebansssssens bbb 5,074,992 5,200,000
748148  NX 7 |QUEBEC PROV. 08/03/2017........ SCOTIA wed,111,980 3,000,000
74814Z EG 4 |PROVINCE OF QUEBEC.. 08/04/2017. SCOTIA e, 354,960 | 4,000,000
74814Z EH 2 |QUEBEC PROV. 08/03/2017........ DESUARDIN. ...ttt | Shiseb bbbt | ek 3,292,950 3,000,000
74814Z  EL 3 |QUEBEC PROVINCE.........cooiiiiiiiiieisiieie et 08/28/2017........ DESJARDIN ....2,248,869 2,100,000
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74814Z ES 8 |QUEBEC PROV. 10/02/2017........ BIMO CAPITAL. ..ottt | enbeeses bbb nntns | ebrebaess e se st 2,263,296 2,100,000 7,120
803854 JW 9 |PROVINCE OF SASKATCHEWAN 10/02/2017........ SCOTIA. sttt ensansnes | ehsesbsssenseesens st sen s ses st sn st ensnnss | ontsessansensens st 2,189,922 2,100,000 | .o 22,645
1099999.  Total - BONAS - All DI GOVEIMIMENL. .. ...ttt ess ettt sme s ee st s e eE s s seef e Rt o € eE8oEE 81 o0 8 oEE 8 f SR E L E SR8 £ 08 o881 £ 08 SR8 £EEEE R EE 4R f S0 E S8 0 E SR E o0 EHEE e ESEE 8 E R0 R E£EE e EfeEE S0 E e E e E ek b e oLEehsen b e st E ettt | esnssnssenssne st sns e enes 159,083,379 ...154,183,000 ..846,390
Bonds - U.S. States, Territories and P
13063C  4Q 0 |CALIFORNIA ST 01/26/2017........ | GOLDMAN SACHS.........coiiiiiiieieiisiiet ittt ssnes | sebebinss bbb sienes | oeesessesbnss st 1,178,740 12,222
13063C  5Y 2 |CALIFORNIA ST 03/08/2017.. CITIGROUP...... vttt esres | chbtbenes st bbbttt | rtbsessesbess bbb 1,771,890
882723  5Y 1 |TEXAS STATE 01/06/2017........ | CIT GROUP.......ttiiiiireiieitssis s ssssss sttt s esses | ansessssssanssessansasesenssnsssssanssnsssssansensanes | bosesesssssnssosssssssnsssssasssesas 1,839,465 6,417
1799999.  Total - BONAS - U.S. StAtES, TErTOrES & POSSESSIONS. ... vureriruirsiesersstisiesseseeseseserssss e ers s et sesserseme st seae foeesemsseseeseeE e oes e R £ £ 8 oEE 8408 E 80 E o8 £E 8 £ 8oL £E £ SR L E 4L £ R £E S8 0 E S E S0 E R E£EE e E e E S8 0 E L8 EEEE S E o0 EE o E R E et ehfmb et enE e m et n st ent et senenes | ebenssnssneens s en s enes 4,790,095 18,639
Bonds - U.S. Special R and Special A
114894  XH 6 |BROWARD CLNTY FL ARPT SYS REVENUE........... 11/08/2017........ CITIGROUP.....oviiititie ettt nsses | cbieesenes bbbttt | oeisessssines e 1,224,120 | oo 1,000,000 | ...ooovereeiieieieieeeren s
161036 NK 0 | CHARLOTTE NC ARPT REVENUE 05/19/2017........ | BANK AMERICA MERRILL 945,285 825,000
187145  GT 8 | CLIFTON TX HGR EDU FIN CORP REV........ccovtuuriiriirieriieiesisissessesssiessesesssssssse e sssenes 08/18/2017........ | BAIRD, ROBERT W.....ccoouiiiuiiuiiiniiieriiiessieiae sttt sstenssens | estsessssssssssssssesssensssssssssssssesssensss | sioesssessssssssnsssessnssssssnenes 1,231,090 | oo 1,000,000 |...ooovrevrriininiieiinns
B1B2WN  JR 4 [FHLMC. ... | coerennineesenes 06/26/2017........ RBC CAPITAL. ..ottt sttt | eebsres st b s st nseninee | sbetsessensens et rennies 16,900,593 | ..o 15,999,378 | ..o 21,333
38122N YV 8 | GOLDEN ST TOBACCO SECURITIZATION CORP CA........ 03/31/2017 ... | JEFFERIES & CO....ovirieiriiieiieieti ettt nsseniss | anbssssssssssesssss s essss bbb sssessenss | sosssesssssssesssssssssessesssens 1,123,070 21,000,000 | oo
38122N  YZ 9 | GOLDEN ST TOBACCO SECURITIZATION CORP CA........ 06/22/2017........| BARCLAYS O OSSOl OO 1,192,230 | .... ...1,000,000 3,611
38122N  ZA 3 | GOLDEN ST TOBACCO SECURITIZATION CORP CA........ 06/07/2017........ USB SECURITIES.......couiitireiiiiciiesieiesis ettt s | enbtesessstb et bbbt sntens | sbrebaesssssesss et sseneenes 1,205,100 | ooocvrrvcrreierereceerieis 1,000,000 | ..o 1,528
45204E  XW 3 |ILLINOIS ST FIN AUTH REVENUE 08/30/2017........ | BANK AMERICA MERRILL. ......co.ovoivieieieeeeee et eees s steseesesse s ssesessessessesssssssssensanses | sveresssesssesessessssesssssssssssesesssssssessssssns | ooverssssesssesesssssessssssssssanes 3,655,110 3,000,000
575896  RY 3 |MASSACHUSETTS ST PORT AUTH.....ccotiiiiriiiierisrieeiesieesesiesiesisseesssssss st ssessessessesssenes 0771312017 ... | BARCLAYS ...ttt | eebeb e bbbttt nienes | otesessesbsss st 2,026,599 | ..o 1,725,000
592647 EE 7 |MET WASHINGTON DC ARPTS AUTH ARPT SYSRE....... 06/07/2017........ RBC CAP.....cotieiitiet sttt | enbee ettt | bbb 1,226,480 | ..o 1,000,000 | .ooveeieeiciriiireeeciee s
596566  YX 1 |MIDDLETOWN CNTY NJ IMPT AUTH REVENUE.........ccccocoovininnae 0812412017 ........ | CITIGROUP........coiiiiriiirietieise sttt nass | sebebinss bbb nienes | otesessesbnes et 1,244,970
645424  AH 5 |NEW HOPE CULTURAL EDU FACT FIN CORP TX....oovvuivrermrrirerinieiererienes 12/1412017......... | GOLDMAN SACHS.......cooiiiimiiittiitie ittt | etbees s bbb nnins | cbrebaesb st s bbb 1,332,991 .
64577B KL 7 [NEW JERSEY ECONOMIC DEV AUTH......cooviimiiiiriririnrinesinsiiesiesississsssssisessesssssessssssssenenes. | coseriesinnnes 03/29/2017........ MESIROW. 576,450 550,000 8,663
64577B  KQ 6 [NEW JERSEY ECONOMIC DEV AUTH......comiuiiiriiierinrirerieeisriesissieesesisesessssesessssissesesssssssssenes. | oersesineenenes 03/21/2017........| JEFFERIES & CO. 635,628 600,000 8,250
646140 BZ 5 |NJ STATE TURNPIKKE AUTH TURNPIKE REVE 12/01/2017........ | LOOP CAPITAL bbbt nbens | Sttt | eereb et 1,195,360 | ..o 1,000,000
650035 G5 1 |NEW YORK ST URBAN DEV CORP REVENUE 07/10/2017........ JEFFERIES & CO....iiiii et sesenis | etssssnssesiesissssssse s esssssasssensenannes | onesessssnnssessesssnsessessnsenes 1,161,250 | oo 1,000,000
66285W WU 6 |N TX TOLLWEAY AUTH REVENUE 10/13/2017........ | BANK AMERICA MERRILL........uoiiiiiriieiciniie ettt ssss s sssnsenns | essetassessessssssessessessssessesssssssessessesnsns | ssessessssessessssssssssassessnsnsnns 1,157,170 ...1,000,000
709224 A6 6 |PENNSYLVANIA ST TPK COMMN OIL FRANCHISE......... 11/07/2017........ | SEATTLE NORTHWE . ......oouviriiriiriiiiiiiesiesessese i sessss s sasssiessssesine. | sisssssesssesssessssssss s ess st esssnssens | sosessssnesssessssesssensssssnssens 1,203,350 | .... ...1,000,000
717817  UA 6 |PHILADELPHIA PA ARPT REVENUE.......... s 12/15/2017........ BANK AMERICA MERRILL. ...ttt nienss | esisessessssisesesssesssssssssessesisssessnssssnsens | siessesssssesssinessessassssssnenes 1,187,500 | oo 1,000,000
71883R  PA 5 |PHOENIX AZ CIVIC IMPT CORP WTR SYSREV........ 01/04/2017........ [MORGAN STANLEY ......oiiiiiiiriiiiiiniesistsisssiessssssiesssssssese st s s sssss s sssssesssssssssns | asssssssssssesssssssssesssssssssessesssssesssessanss | osssessesssssossessnssessessansnes 1,825,905 | oo 1,500,000
75076P  AX 3 |RAILSPLITTER IL TOBACCO SETTLEMENT AUTH........cccccvvvueee 12/21/2017........ | JEFFERIES & CO. 859,943 750,000
838810 DR 7 |S MIAMI FL HLTH FACS AUTH 12/15/2017........ | BANK AMERICA MERRILL.......c..oviiieriieiciiieicieissese et ss s sssesse s sssnsesns | essesssessesssssssssssssessssessesssssssesssssesnsns | sessessssessesssssssssssssesssssnsns 1,765,740 | oo 1,500,000
88213A KU 8 | TEXAS ST A&M UNIV PERM UNIV FUND e 11/30/2017.. BARCLAYS... ......2,388,120 2,000,000
89602N  7F 5 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH.......cooiviiiireiniirerinnieiienienes 01/13/2017........ | GOLDMAN SACHS........ocoiiiiiiiireiieiintieriesi ettt isbnes | eebebsess e b es bbbt nienes | frtisesies b st 1,229,240 | ..o 1,000,000
898526 EV 6 | TSASSC INC NY. 0912212017 ... | CITIGROUP......ovtiiriiitietieisiss s esres | aebebssss s b s b s bbbt nsnss | oessessesssssess et s e 1,194,790
97712D D4 5 [WISCONSIN ST HLTH & EDUCTNL FAC AUT REV......covininiinirininninnes 11/30/2017........ | JP MORGAN. ...1,209,842
3199999. Total - Bonds - U.S. SpeCial REVENUE ANt SPECIAl ASSESSITIENES. ... .. iuutrstererssisresessserssssssstsersates e sssaseses | eeseesessseesessseeeesoeesee o848 48108 o£E 8488180848818 14881084084 EE 18 eEE 4081 £E£H0E8E 148 E 40840408 E 4080 E 1808 E 4L L1888 E 88 eeEehE b o0 feebeEee b e R bbb bt st st en st | enbebsenssnbenssssen s snennt e 50,897,926 .44,569,378
Bonds - Industrial and Miscell
00108W  AA 8 |AEP TEXINC 09/19/2017.. 549,043 550,000
023135 AN 6 | AMAZON COM INC....c.overvrrerrirrrirens 06/22/2017........ 539,050 500,000
02582  HE 3 |AMERICAN EXPRESS CREDIT ACCT OTHER ABS s 0471812017 ......... | BARCLAYS . ..ottt | eebebenss bbbt nienes | etesesses st 6,998,703 ...7,000,000
02587A  AJ 3 | AMERICAN EXPRESS CREDIT ACCT CMO........ s 02/13/2017 ..o [RBC CAP ...t | sttt | s 3,999,056 ...4,000,000
026874 DD 6 | AMERICAN INTL GROUP.......cccoviiiiiiiicineireieistieeiseseesie e 08/25/2017........ WELLS FARGO 518,960 500,000
03524B  AG 1 |ANHEUSER BUSCH INBEV.......cccovimiviiiiiiiineierinisiesisssesssienes 09/06/2017.......o. | VARIOUS.......ooieitii sttt | ehbeb e bbbttt sines | etbsesies b st es bbb 2,629,406 2,650,000
037833 CY 4 |APPLE INC 09/05/20717 ..o [ HSBC ..ttt | enbe bbbt | eetsensen s 2,103,801 2,100,000
05522R  CW 6 | BANK OF AMERICA CREDIT CARD TRUST......ccivimiutirieierinrireriesissesesisssssesiesssssssesssssssssenes | sessesensesnns 03/23/2017........ BANK AMERICA MERRILL. ...ttt sttt essensenss | essseesessssinnssesssessesssssessessssssesssssnssens | siessesssesesssssessesssessessnenes 4,998,562 5,000,000 | ..eovorvrririrerieririenieeeeeereneeeenes
06406H CX 5 |BANK NEW YORK MTN BK 09/18/2017........ WELLS FARGO. ... vttt nsnes | abbsbenssess b isss sttt eninnns | otesessesisssessse st sensnenes 1,029,740 | oo 1,000,000 813
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100743  AK 9 | BOSTON GAS COMPANY . 07/31/2017........ GOLDMAN.... 999,060 1,000,000
10112R  AY 0 |BOSTON PPTYSLTD PAR 02/16/2017........ MORGAN STANLEY. 1,384,680 | e 1,500,000
124857  AS 2 | CBS CORP......ooiieiicieie bbb | erannieerenes 06/26/2017........ WELLS FARGO 497,130 500,000 [ ..o
12592G BD 4 |COMM MORTGAGE TRUST 06/28/2017........ DEUTSCHE BANK ...ttt ens | st eb bbbt | sbiebaessts st 3,165,820 3,000,000 633
14041N FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.....c.oviiiriirnineierisissesceeeieissiesssiseeenines 03/20/2017........ WELLS FARGO ......5,997,305 6,000,000
151897 AR 8 | CENTERPOINT ENERGY ..ottt 08/07/2017........ GOLDMAN SACHS........coovvniierirircirerirenns 574,833 575,000
15189X AR 9 |CENTERPOINT ENER RESOURCES.........cccovvriiminririrriiisinninns 01/09/2017........ MIZUHO....c..vvveirririinins 11,366,008 | o 1,375,000 | coovueiiereiriireierec s
161175  BJ 2 |CHARTER COMM OOP LLC/CAP. 06/27/2017........ DEUTSCHE BANK......otiiiiriiieteicee et 594,996 600,000 | ..ooovereriereneiee s
172967  JB 8 | CITIGROUP INC 09/06/2017........ T D SECURITES ...ttt | st bbb enass | Liiesbbenss bbb 2,478,312 2,400,000 | ..oociiniinieniieenii 24,965
172967  KY 6 |CITIGROUP INC 06/23/2017........ USBCORP 489,825 500,000 2,978
20030N BR 1 |COMCAST CORP NEW. 06/22/2017........ MK TAXES SYS.... 507,925 500,000 4,431
20030N  BX 8 | COMCAST CORP........ccovtririrrrierirnirtisesissssiess s ssssesiesssssssssisssens 01/05/2017........ WELLS FARGO 998,090 1,000,000 | ...ooovovviniieiiies
25179M AV 5 |DEVON ENERGY CORP NE ... | 06/22/2017........ JP MORGAN 565,335 500,000 975
254683 CB 9 |DISCOVER CARD EXECUTION NOT .| 08/07/2017........ BARCLAY ...t | enbee et | bbb 4,998,897 5,000,000 | ..ovovvivreirierieieieireiese s
254700  AQ 2 | DISCOVERY COMMUNICATIIONS........cccoovirriiriernnirienierseieninenes 09/07/2017........ GOLDMAN SACHS... 499,370 500,000
26875P AP 6 [EOG RES INC.....coouiiiiiiicieiieiieiesi sttt eniens | coerseniessenes 06/22/2017........ MORGAN STANLEY. 530,460 500,000
26884A  BF 9 |ERP OPER LTD PARTNER 02/16/2017 USBCORP.... LALA10 | 1,500,000
278062 AG 9 |EATON CORPPLC 09/06/2017. JP MORGAN 500,000 500,000
30231G AT 9 |EXXON MOBIL CORP 06/26/2017........ BARCLAYS... 510,340 500,000
31428X BM 7 |FEDEX CORP 09/12/2017........ JEFFERIES & CO 355,828 350,000
36164Q  6M 5 | GEN ELEC CAPITAL CORP.......ivuiiiiiciiieieiistiesissi ettt sesenes | cbsssiesisnanns 06/26/2017........ VARIOUS ...ttt | ehbeben bbbttt | ettresses bbb 1,359,684 | ..o 1,300,000
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO.........ccomtiimriniiieriririisiisssiesiesesssessssssssssssiesenes | vevessiensioes 10/03/2017 RBC CAP .....2,749,397 2,750,000
369550 AY 4 | GENERAL DYNAMICS CORP 09/11/2017. JP MORGAN e 1,736,000 | e 1,750,000
38141G VU 5 | GOLDMAN SACHS GROUP 01/30/2017........ BARCLAYS... ...3,581,907 3,604,000
38148Y AC 2 | GOLDMAN SACHS GROUP INC 12/12/2017........ NOMURA 239,843 | 4,250,000
43811B  AD 6 |HONDA AUTO RECEIVABLES OWNER..........ccovvuivrninnne 06/20/2017........ CITIGROUP......oooii bbb | st | boiesbienss bbb 2,999,750 3,000,000
43813F  AD 5 |HONDA AUTO RECEIVABLES OWNER........c.coccuniiiirinnns 11/22/12017 BARCLAYS... 0,549,644 | 6,550,000
46625H RV 4 | JPMORGAN CHASE & CO . | 06/22/2017 NOMURA.. 974,190 1,000,000
49327M 2T 0 |KEYBANK NATIONAL ASS 09/07/2017........ KEYBANC 499,885 500,000
501044 DE 8 |KROGER CO 02/16/2017........ BARCLAYS... e LABAATE | 1,250,000
50117N  AD 6 | KUBOTA CREDIT OWNER TRUST .....coiiitiririiiriiiernsiesesisssisssssssie s ssssssssas 07/23/2017........ JP MORGAN. ...ttt | ehbe bbb bbbt | et eri s 5,498,238 5,500,000
57629W  CF 5 | MASSMUTUAL GLOBAL FUNDING 09/19/2017........ JP MORGAN 349,573 350,000
58013M  EY 6 | MCDONALDS CORP MED T....ooiuiiiiiimiiiiieiisiese s ssenienen 02/23/2017........ MORGAN STANLEY ...ttt | enbeesessstb e st bbb entns | sbrebaesssesess et eres 1,633,795 | oo 1,500,000
59156R  BM 9 [ METLIFE INC.....oiiiiiiieisircierieiecesisies sttt sssssensens | aessesssessens 08/25/2017........ WELLS FARGO 506,215 500,000
59217G  CK 3 |MET LIFE GLOB FUNDING | 09/12/2017........ JP MORGAN.... 499,015 500,000
617446 8D 4 |MORGAN STANLEY. 01/31/2017........ RBC DEXIA. ..ottt bins | enbets s bbbttt | bbb 2,537,518 2,538,000
61744Y  AH 1 | MORGAN STANLEY. 05/16/2017........ MORGAN STANLEY........cvveirirnrnieririrs 997,910 1,000,000
655844 BT 4 |NORFOLK SOUTHERN COR......cooviiiiiiiircriiitiresinsisisesisesessssiesse s ess s esesssssiessssssssnenss | coessesssessnns 05/22/2017........ WELLS FARGO 998,470 1,000,000
69353R  FC 7 |PNC BK N APITTSBURG........cciiiriirriisirnsiseissssie s iessesss st ssssnes 05/16/2017........ JP MORGAN.......otritrieieierisessisissn s ...1,997,740 2,000,000 | ..ooceoreereiiinieierciee e
713448 CT 3 |PEPSICO INC.....oiiiiiiiiicieeirceeii sttt sssenienens | cesessesssensns 09/12/2017........ BARCLAYS.......ovirrerernrines 504,605 500,000 5118
760759 AR 1 |REPUBLIC SVCS INC 06/23/2017........ DEUTSCHE BANK ...ttt 496,625 500,000 7,129
828807 DB 0 |SIMON PROPERTY GROUP LP. 08/28/2017........ WELLS FARGO 758,565 750,000 4,922
871829 BF 3 |SYSCOCORRP...... 09/06/2017........ USBCORP........oviiieimiieierinsiesisisesssie e 507,425 500,000 3,431
89236T DP 7 |TOYOTA MOTOR CREDIT. 06/23/2017........ MK TAXES SYS 507,700 500,000 [ ..eoieeereireiriniereirieeeereeeenes
907818  EH 7 |UNION PAC CORP.... 02/27/2017. MORGAN STANLEY. 982,510 1,000,000 76
91159H  HP 8 | U S BANCORP MTNS BK....oiiiiiiiiiiiiiieiieiie it essssssssssesnssns | sessessnsensnns 01/19/2017........ USBCORP.....cooiiiiiatitiei ettt | sttt s s bbb bbbt | bbb 3,144,582 3,150,000 | cvvovvvveriieeeiee e
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92938V  AQ 8 | WF-RBS COMMERCIAL MORTGAGE TRUST.. 04/28/2017........ WELLS FARGO .....1,070,430 228
931142  DP 5 |WAL-MART STORES INC 02/15/2017........ |USBCORP.......ovurirrirririririererissiesrsisisnsenes 1,028,520 | e 1,000,000 [ Lo 10,908
94974B  EV 8 |WELLS FARGO CO MTN BE 05/10/2017........ WELLS FARGO e 1,618,800 | oo 1,500,000 8,433
94989T AZ 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST............ 04/28/2017........ WELLS FARGO ...ttt | festsenss bbb eniss | boiesbiesss bbb 2,110,391 2,000,000 427
96949L  AB 1 | WILLIAMS PARTNERS LP 08/28/2017........ 257,793 250,000 4,611
00206R  DW 9 |AT& TINC....coorirrircirrircrerireirerineies 05/17/2017........ T D SECURITE 927,944 928,000 | ..ooovererirerereieree s
00889Y  AA 9 |AIMCO REALTY INVESTORS 06/21/2017........|RBC DEXIA........covvevirrirernrneirerinninns 526,000 526,000 [ .ovovoveriieiieieieieee e
06368A  AA 8 | BANK OF MONTREAL 10/02/2017........ CIBC WORLD MKTS e 1,274,520 | o 1,300,000

07813Z BW 3 |BELL CANADA 0212212017 ... [RBC DEXIA. ...ttt | eebebasss bbbt | et es s e 2,585,050 2,588,000

135962 NQ 4 |CIBC 03/16/2017........ WEEDEN & CO 3,498,845 3,500,000

13638Z DB 8 | CANADIAN NATL RESOURCES 05/23/2017 ... [RBC DEXIA. ...ttt arenis | eebebsess b s bbbt | enesen i 1,999,540 2,000,000

29250N AQ 8 |ENBRIDGE INC. 06/27/2017........ | CIT GROUP........cocccvrrirrrr 21,248,950 | 1,250,000

29251Z BC 0 |ENBRIDGE INC. 06/06/2017........ TD SECURITES........ccoevvurnn 912,669 875,000

31430W  AB 0 | FED CAISSES DESJARDINS 08/22/2017......... | DESIARDIN. ..ottt | fesiienis st | s 2,500,000 2,500,000

34527A  BL 3 |[FORD CRCDALTD......ccceeenu. 06/15/2017........ | VARIOUS........ooviriiieiireiisreeeisie s 786,384 781,000

34527A BT 6 |FORD CREDIT CANADA........oiuiiiiieiiintieeisieissseebe st 02/15/2017 ... |[RBC DEXIA. ...ttt bbb careni | eebebsess st bbbttt | fetsesi ettt 1,059,000 | ..oovonrveirrirerneeenieis 1,059,000

37045Y  AC 8 |GM FINANCIAL CAD 09/05/2017........ T D SECURITES... ......1,957,580 2,000,000

38141G VY 7 |GOLDMAN SACHS GROUP INC 04/19/2017. ......2,000,000 2,000,000

40427H  TB 9 |HSBC BANK CDA. 08/24/2017....... | VARIOUS......coooeiiriiieiieieiecisseisisssis s ensssees .n2,057,328 2,070,000

448814 DZ 3 |HYDRO-QUEBEC 08/15/2017........ NATIONAL BANK ......4,058,250 3,000,000

539481 AJ 0 [LOBLAW COSLTD 09/05/2017........ T D SECURITES.....coutiititiiitierisi ettt | chbtbe e st b bbbttt | rtbsessesb st 2,105,029 | ..o 1,900,000

75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST.... 10/24/2017........|RBC DEXIA.....coovvviririniricnnrrcrienes 249,999 250,000

775109 AR 2 |ROGERS COMMUNICATIONS INC 08/25/2017. NATIONAL BANK 2,261,448 2,100,000

775109  BA 8 |ROGERS COMMUNICATIONS .| 08/30/2017........ NATIONAL BANK 1,506,022 | 1,400,000

780086 NK 6 |ROYAL BANK CANADA 10/02/2017......... | VARIOUS.......ooiirireiieieieiseireeesies s ....3,067,300 3,100,000

780086 PX 6 |ROYAL BANK CDA 11/30/2017......... |RBC DEXIA....c.evoiiiricircreicn 699,937 700,000

87971MM AR 4 | TELUS CORP 08/25/2017 w0nn2,568,842 2,500,000

891145  T7 9 | TORONTO DOMINION BK ONT 10/02/2017 3,222,041 | s 3,100,000

891160 K& 1 [ TD BANK ..ottt 03/20/2017........ T D SECURITIES ....2,750,000 2,750,000

891160 LV 3 | TD BANK ..ottt 08/24/2017........ T D SECURITIES 972,730 1,000,000

25156P  AY 9 |DEUTSCHE TELEKOM INT FIN 01/09/2017........ MORGAN STANLEY ..ottt bbb | enbseesess b enesesb bbb n bbbt nntns | sbebansssssess st enes 2,249,888 2,250,000 | .ovvvreeieieieneieeee e
822582 BT 8 | SHELL INTERNATIONAL.......coouuiiiiiiiiiniiininisnisnissnssnsessssensenesseens 06/23/2017........ 496,807 500,000 1,911
3899999. Total - BONAS - INAUSEIAI GNA MISCEIANEOUS..............c.cvvecveveeiteieictctete ettt et eeete et eae et seseetes  etevesassesessesesesassesesassesesesasaesesssesesessesesessssesesessssesessesesesessesesessesesesasseseteseesesessasetebessesesesssetetessssesessesetebassesesessnsetesaseesesassssesesasns | ebessssesessssesesasassssessssesetasssesessssesetasans | etessesesesssesasissesessesasan 155,085,243 | ...coveveeeeie 153,019,000 | ..ovovervrerccreeiceeecee 477,571
8399997, TOAl - BONAS = PA 3. .ttt h e b ke h b o088 b0 b eE et L4 edseheEeeb o0 feE e h oL E oL s eEeE e b L1 eE e h oL E e L8 eEeEoeb oL E e L h oL Eee b e 88 LEeh oL E oL e E oL E oL b eE R L b E oL EeLE L E oL f Lo h oL E oL E oL E oL b LR L E L E oL EE L h L E e E b oL E e h et EehE et ehethetierte e b s bt bt en etk en e r st nntens | nebnienteneen et 402,520,504 | ..o 389,871,378 | ..o 1,529,139
8399998. Total - BONdS = SUMMANY HEM fTOM PAIt 5.ttt es e s ees et sneeeseese | efeeseeseeaeseeseeseeaeeeeseeeeseseeseeseEaeEoe8eEeEseEeEEeEseEaeEoe8eEsLEneEeE8 e e 1L EeEHeEeEALE e e 4L 8o e 1S E e e 428428 eE 28 4L EHE 1S e LA oeEeE8£E 28 4e 8421 eEAeEseEee8ee e e e EeeAeEeEseteesesne | Sesetessesssssesassessessstsnsessnsnsansansesnsensans | fessessessesnsansessessesnsansesee 83,470,412 83,347,000 248,460
8309999, TOAl = BOMGS. ... ettt ersrt ettt st 8128888104488 48886818408 EES0E £ E 8L 8 1R £EeeE L EeE LR eEE LR oL R E LR R E R L LR EE LR E8 L8R L8 eLE R E LR EE oL E AL LR E£EE oL Lt E R L EE LR E LR R R EE e AeE1eREeeE et E bbbttt | eeenb st 485,990,916 | ..o 473,218,378 | ..o 1,777,599

Common Stocks - Industrial and Mi

00817Y 10 8 [AETNAINC....cccoovvvrrcicriris 1212112017 .o | COWEN. .o +.100,000.000 | ..ovoreririircieeiereni 18,027,365 XXX e
015351 10 9 |ALEXION PHARMACEUTICALS | 1112112017 oo | VARIOUS.....ooe st ....180,000.000 | .oooovvreririiiciereiniens 19,046,475 XXX e
02209S 10 3 |ALTRIA GROUP INC. 02/01/2017........ | VARIOUS.....coooieiiicirictecsriessesesie e 90,000.000 ...6,349,353 XXX

032654 10 5 |ANALOG DEVICES... 05/17/2017........ ....100,000.000 ...1,795,350 XXX

053332 10 2 |AUTOZONEINC.................. 04/20/2017........ ..6,000.000 | ..o 4,238,588 XXX

09062X 10 3 |BIOGEN IDEC INC 10/24/2017........ 44,000.000 XXX

09253U 10 8 |BLACKSTONE GROUP L P. 111512017 ... [ VARIOUS.....ooc st ....191,400.000 XXX

126650 10 0 |CVS CORP 05/02/2017. 25,000.000 XXX

172967 42 4 |CITIGROUP INC 04/18/2017........ 30,000.000 XXX
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22160K 10 5 |COSTCO WHSL CORP NEW 10/06/2017........ COWEN ..8,000.000 ...1,265,610 XXX
26078J 10 0 |DOWDUPONT INC 09/01/2017........ EXCHANGE ....230,760.000 XXX
28176E 10 8 | EDWARDS LIFESCIENCES COP.........cooiiieiirciiiiireiierieeiesissesesiessesessesssseseesssssssssessessnssenes. | oevsesseesenes 05/17/2017........ VARIOUS 90,000.000 XXX
29414D 10 0 |ENVISION HEALTHCARE 11/16/2017........ COWEN ....158,000.000 XXX
30303M 10 2 |FACEBOOK INC 02/02/2017........ BONY...... . 15,000.000 XXX
31428X 10 6 |FEDEX CORP 05/11/2017........ DEUTSCHE BANK .....cviiiietiiiieiiei ettt | eriessesssesiessess e sesisenenn 30,000.000 XXX
369604 10 3 |GENERAL ELEC CO. 08/21/2017........ COWEN.......iitiiiieiecis et ben ....100,000.000 XXX
375558 10 3 | GILEAD SCIENCES ..ot 03/30/2017........ JP MORGAN........cviirieieriniitesiserseieeiesesinines 70,000.000 XXX
40412C 10 1 |[HCAHOLDINGSINC.............. 12/05/2017........ COWEN. ..ottt 80,000.000 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHS 11/1412017........ COWEN 50,000.000 XXX
49456B 10 1 | KINDER MORGAN INC......ovuuiiiiiiirieiiiciiinineietis sttt sssensensesssine. | sessesensinsess 10/19/2017........ COWEN ....100,000.000 XXX
526057 30 2 [LENNAR CORP......oooiiiiietiieiiesiieis sttt sssnssenenes | sesiseniasians 11110/2017........ SPINOFF.....omivreririnrinniserienes ..6,000.000 XXX
594918 10 4 |MICROSOFT. 11/16/2017........ COWEN 50,000.000 XXX
609207 10 5 | MONDELEX INTL INC NPV A, 10/30/2017........ COWEN 50,000.000 XXX
61166W 10 1 |MONSANTO CO NEW ... | 1212012017........ VARIOUS 40,000.000 XXX
64110L 10 6 |NETFLIXINC L[ 10M1712017........ COWEN 10,000.000 XXX
67066G 10 4 |NVIDIA CORP 08/11/2017........ VARIOUS.......coomririeiieiiiesiesissesesie s sienes 70,000.000 XXX
717081 10 3 |PFIZERINC.. 05/16/2017. ....160,000.000 5,147,656 XXX
723787 10 7 |PIONEER NATURAL RES 11/20/2017........ VARIOUS.......oviriiiieiiississss st ....137,000.000 22,538,159 XXX
806857 10 8 | SCHLUMBERGERLTD 04/21/2017........ HOWARD Wit snees 20,000.000 | ooovvrveirereieeieeis 1,482,978 XXX
872540 10 9 | TUX COMPANIES INC 11/14/2017........ VARIOUS......cooiiiiiitiiritie i ....185,000.000 XXX
887317 30 3 |TIME WARNER INC 11/113/2017 COWEN ....100,000.000 XXX
90384S 30 3 |ULTA SALON COSMETCS & FRA. 10/24/2017 COWEN 22,500.000 XXX
907818 10 8 | UNION PAC CORP 03/21/2017........ BONY...... 20,000.000 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP 01/25/2017........ BONY...... 18,000.000 XXX
92826C 83 9 | VISAINC . ..ottt | eereninineis 02/07/2017........ BONY...... 40,000.000 XXX
949746 10 1 |WELLS FARGO & CO NEW 07/12/2017........ BONY...... ....100,000.000 XXX
958102 10 5 |WESTERN DIGITAL CORP 09/13/2017. 30,000.000 XXX
G0177J 10 8 |ALLERGAN PLC 11/02/2017........ VARIOUS 55,000.000 XXX
(G48833 10 0 |WEATHERFORD INTERNATIONAL.........cccrvverrirnnee 11/01/2017........ VARIOUS 1,100,000.000 XXX
G5960L 10 3 |MEDTRONIC INC.......... 10/02/2017........ COWEN 25,000.000 XXX
N59465 10 9 |[MYLANNV. 05/11/2017........ BONY...... ....100,000.000 XXX
N96617 11 8 | WRIGHT MEDICAL GROUP NV......cooevriireriniirernineieriiies 11/15/2017........ COWEN. ...ttt 66,100.000 XXX
739721 10 8 | PRAIRIESKY ROYALTY ...ttt ssessssssessssssssssnsssssssssssessessssssesssssssssansns | oessssssssenss 12/15/2016........ TD SECURITIES.......oviiieiieieieiseieesisiesssssssssnsenes ..1,695.000 XXX
8676EP 10 8 | SUNOPTAINC. 08/30/2017........ COWEN. ...ttt ....196,500.000 XXX
G1151C 10 1 |ACCENTURE LTD BERMUDA C. 06/22/2017........ BONY...... 50,000.000 XXX
Y09827 10 9 [BROADCOMLTD ¢ 04/12/2017........ BONY...... ..8,000.000 | ..o 1,679,563 XXX
9099999. Total - Common Stocks - INdustrial ANd MISCEIIANEOUS................c.cucviuiiiiiieieiicteieccteeeete ettt tetet evevaeaetes s et et s saeteseaesesesassesenseaesesesassesassssesessastesanssaesessnaesanas ...264,961,334 XXX
Common Stocks - Mutual Funds

464287 50 7 |ISHARES CORE S&P MIDCAP ETF. 12/04/2017........ COWEN 30,000.000 XXX
464287 80 4 |ISHARES CORE S&P SMALL-CAP ETF......cccovvmiririiiernnieeiesiseiseissienineins 12/04/2017........ COWEN 80,000.000 ..6,252,792 XXX
78464A 73 0 | SPDR S&P O&G EXP&PRD 1212112017........ COWEN. ...ttt ....200,000.000 | .oovrveniiees 7,179,280 XXX
78464A 74 8 | SPDR OIL & GAS EQUIP & SERV.....cooiuuiiiiiiiiieiieeesicsie st 01/30/2017........ BONY...... ....100,000.000 16,026,960 XXX
78464A 78 9 | SPDR S&P INSURANCE ETF......iiiiiiiiierississssississnsssssnsssssessssssssessssssssssnssssssssssssssessssssensansns | cosrssnsnsesenes 03/21/2017........ BONY...... ....250,000.000 21,643,991 XXX
9299999. Total - Common Stocks - Mutual Funds... .56,839,116 XXX
9799997. Total - Common Stocks - Part 3 321,800,450 XXX
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9799998. Total - CommOon StOCKS - SUMMANY HEM FIOM PAM 5.ttt ettt ettt st s st e se s esetsnis efetsseeseesesseeseeeeseesseseeseseeseEseeeeEeeseeeEseseE8eEeEeeEeEAeEseEseEeE8eEeEeeEee8eEeEoeE 408 eE2EeeE 408 eEAeE A2t 428 eE 2 e LA eeEeEAeEeE 428 eEfeEeEeeEeEseEseEeeseE e e et seteesetses | Shefessessssssassessnsassessessnssnsessassesansansans | fessesssssssssassesnsnsns 32,351,568 XXX
9799999, TOAl = COMIMON SHOCKS.............coovvevrrreerreeesiiessiesieeseesssessaessseessssesssssessssssssssssssesssseessessssssssssssesssseessesssssssss  esssesssssesssssessssssssseessseessssssessasessseessseessesssess e sssee s e e esases s es e et see s eessae s s s s e s e e en s et e s eesses s essssesesssesssenesssnssnsesnsss avsesssssssssssesssanssssssssssssssessanessnsins | coveiesssssssinssnseiseeanenns 354,152,018 XXX
9899999.  Total - Preferred and COMMON SHOCKS. ... ...tuuriiruirsiteersasestesesss st ses s sms s ers s ees s stes et ses s eesseseesseeseesse_ ffseEseeseEEeeoEE oL e R £ o8 oA E R EE 4L R £ EE 4R £EE SR A8 SEEEE R £EEoEE 8 f £ 08 SR £EEEEE e oEE e EfEE £ EE L8 E SR8 E eS8 H SRS E s ehE e otE1eetee R e en bbbt en et | donssnssenssne e ens s enes 354,152,018 XXX
9999999. Total - BONds, Preferred @Nd COMMON SIOCKS...........cuiiurieierireieiesieiseisisste ettt st sss e ssstesse s e b ssssessass s4ebsessesessassessssessessessessesesses et eesesseEse s e seeseeseEee s e s e S ee S e s ees e e s e b e A e s e S s S sesee s eSS e b e S a8 e LS e s ee s e S 1o b e s ee b b s s e s e s s e S s e b s e s s s s et e s e s s e b e s ensessesns | S4ansssesanssssasses et st essessesnsessessebansentens | oebessessesssssssssansessnsnsnes 840,142,934 XXX
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Bonds - U.S. Government
36207K WC 0 [GOVT NATL MTGE ASSN....occcccccrrevcrrrrrrcerrrs .. [12/15/2017. JMORTGAGE PAYDOWN......ooccoommevcrccccc | [ 1723 | 1723 | o 1,716 1,722 | | o 1 . 1 1,723 0 70 | 09/15/2029.
912828 D5 6 |USTREASURY |~ | 06/28/2017. | BANK AMERICA MERRILL.. 15,310,547 | .....15,000,000 | .....15,494,990 | ......... 15,401,672 [ covvverrres | o (24,400) (24,400) | oo | e 15,377,272 o] (66,725) | .. (66,725) | .....309,997 | 08/15/2024.
912828 KQ 2 |USTREASURY....cccooimiimririnriniissiresiesiens .. 101/19/2017. | MORGAN STANLEY 10,926,582 | ..... 10,500,000 | ..... 10,088,077 | ......... 10,386,783 2,350 2,350 | oo | e 10,389,132 N - 537,450 | ....... 537,450 | ...... 59,349 | 05/15/2019.
912828 LY 4 |USTREASURY.....cccoooimimiirriireiineiensiennninns .. [ 08/28/2017. | CITIGROUP........ovvservvirrservivssssnsiisssnn | 5,753,945 | ....... 5,500,000 | ....... 5345742 | ........... 5,448,808 | ....oovvveerns 6,100 5,454,909 | ...oooooovvrerrrrs | o 299,036 | ...... 299,036 | ....... 90,393 | 11/15/2019.
912828 SF 8 |USTREASURY - | 06/26/2017.| MORGAN STANLEY 13,165,039 | .....13,000,000 | .....12,848,086 | .........12,882,109 | ..oooocrciiis | 1000 10,488 | oo [ o 10,488 | oo | o 12,892,597 02/15/2022.
912828 8X 9 |USTREASURY .| 03/01/2017. | BARCLAYS 5,972,930 | ...... 6,000,000 | ... 6,022,500 | .. (535) 6,007,443 05/31/2019.
912828 TC 4 |USTREASURY......ccoorrriiis - [ 021512017 CIT GROUP...cceeeensssennn |, 1,485,938 | ... 1,500,000 | ....... 1,503,164 | ........... 1,501,161 | oo 1(:)) R B 1,501,103 06/30/2019.
912828 TH 3 |USTREASURY.....cccooonurirnnne .. | 02/14/2017. | MORGAN STANLEY .....ooovvvvmmvvriivsnnnn | 2,714,658 | ...... 2,750,000 | ....... 2,625,605 2,694,960 2,566 2,697,526 , 07/31/2019.
912828 UF 5 |UNITED STATES TREAS.....occcccvverssrrrssrrrne . [ 01/25/2017. | CIT GROUP......ovvovrvccvrsssrmssmsssenens || 2,967,188 | ...... 3,000,000 | ... 2,969,883 2,080,783 433 2,981,216 | oovovrn | oo (14,028) | ....... (14,028) | ....... 19,209 | 12/31/2019.
912828 UN 8 |USTREASURY | 09I0812017. | JP MORGAN...cesosvsvvsvsvcssssvssnn | 4,057,500 | ...... 4,000,000 | ...... 3,817,031 | oo 3871464 | ..ovoeeversves | 013,396 | oo [ v 13,396 3,884,860 |..occrsrcrrn [ oo 172,640 | ....... 172,640 | ....... 85,000 | 02/15/2023.
912828 VB 3 |USTREASURY - | 09112/2017. | VARIOUS 28,678,555 | .....29,000,000 | .....28,020,117 | .........28,349,802 . 51,444 28,401,246 | ..o | o 277,309 | ...... 277,309 | ....338,111 | 05/15/2023.
0599999 Total - BOnds - U.S. GOVEIMMENE. ..o osivssorsinsins ittt i | 91,034,605 | ....90,251,723 | .....88,736,911 | ......... 89,527,242 | .ooooccernern0 | e 81,785 | [ 61,785 0 89,589,027 0 | 1,445,578 |...1,445,578 | 1,166,470 | XXX
Bonds - All Other Government
110702 CC 6 |BRITISH COLUMBIA PROV MTN...cooovvccvivvrerrrs - 08/22/2017.| T D SECURITES.. 1,690,276 | ...... 1,340,000 | ...... 1,571,683 1,504,583 | ... ) (7,348) | oo | e 1,497,239 | oo | e 193,037 | ....... 193,037 08/17/2028.
135087 A6 1 |CANADA GOVT....cooooomvrrirrriinnees .. | 05/18/2017. | VARIOUS............. 1,978,115 | .......1,937,000 | ....... 2,007,594 11,988,691 ) (3,997) 2,001,948 (23,833) (23,833)] . 06/01/2023.
135087 A8 7 |CANADA GOVERNMENT.......cooccvsvvrrsrcrrrnires .| 02/09/2017. | NATL FINANCIAL SERV.. 5243754 | ... 5,209,000 | ... 5,269,440 5248764 | .. ) (4,052) 5244712 | oo | (958) 03/01/2018.
135087 D3 5 |CANADA GOVT .. 08/15/2017. | BMO CAPITAL 3,332,394 | ....... 3,055,000 | ...... 3,429,731 3422342 |.... ) (5,014) 3,417,328 | oo | (84,934) 12/01/2048.
135087 D5 0 |CANADA GOVT - 03/07/2017. | VARIOUS.......ovvvvrnvnnnnnnsnssssssssssssssssssssssss | 5,029,201 | ....... 4,803,000 | ....... 5,232,728 5,220,064 |.... ) (6,716) 5,213,348 ....(184,147) 06/01/2025.
135087 D9 2 | CANADA GOVT. .| 06/15/2017. | VARIOUS 833,498 | ... 822,000 | oo 836,843 ) (2,131) 834,564 | .oocccoercrere | o (1,066) 03/01/2020.
135087 E2 6 |CANADA GOVERNMENT........cccoooviiiviiimriiirirs ..101/19/2017. | VARIOUS..... 21242522 | ..... 21,111,000 | ..... 21,306,666 ) (8,668) 21,253,364 ..(10,843) 02/01/2018.
135087 E5 9 | CANADA GOVERNMENT.......ccccovmmmvvvsssismncnrnn | 02/15/2017.| RBC DEXIA . 1,088,384 | ... 1,100,000 | ...... 1,104,660 ) () Y B 1,104,001 |.... e(15,617) 09/01/2020.
135087 F2 5 |CANADA GOVT - 08/07/2017. | VARIOUS.......ooovvviiiiiinisnsnsnsnsisnsnsnssssssinns | 1,588,647 | ....... 1,599,000 | ....... 1,589,100 T T IS, 1,590,146 [ oovvvvvevvcerirns | o (1,499) 03/01/2021.
135087 F3 3 |CANADA GOVERNMENT......occccccomirrrrrrrrcrrrre .| 04/25/2017.| T D SECURITES 1,090,346 | ... 1,095,000 | ..... 1,088.364 | oo 1,090.732 | oo o 1,033 [ oo | 1,091,765 | .. 05/01/2018.
135087 G3 2 | CANADA GOVT .| 12/06/2017. | SCOTIA MCLEOD 4,609,632 | ... 4,842,000 | ... 4625998 | oo L 11790 | o 11790 | 4,637,789 03/01/2022.
135087 G4 0 |CANADA GOVT. ..| 09/06/2017.| T D SECURITIES ..218,293 1.221,000 | . 219,880 220,185 02/01/2019.
135087 WL 4 | CANADA GOVT....ooovovvvmrrscennsssnssssssnssnesnns .| 08/03/2017.| T D SECURITES.. 432355 311,000 | oo 443642 ) 425,743 06/01/2029.
135087 XG 4 |CANADA GOVT .| 08/03/2017. | VARIOUS 885,976 | ... 587,000 | ..o 932,450 ) 896,712 | oo | o (10,737)] ........ (10,737) 06/01/2033.
135087 XW 9 |CANADA GOVERNMENT  ...ooooooccceverscrrree. .| 02/09/2017. | MILLER TABAK.... 508179 | ... 418,000 | o 642,884 ) 627.827 | oo | o (29,648) | ....... (29,648) 06/01/2037.
135087 YL 2 | CANADA GOVT .| 05/11/2017. | MILLER TABAK.....cooccorvcrrieres | | 4,015,202 | ... 3,870,000 | ...... 4,124,356 )Y TSRO DNOOUON (s x v <) | DTS IO 4,019,110 [ oo | e (3,908) | .......... (3,908) 06/01/2018.
135087 YZ 1 |CANADA GOVERNMENT.......cccocoomrvrvmrrrrrrrnis .| 02/22/2017. | RBC DEXIA 2625785 | ... 2430000 | .. 2,704,942 2,673,779 ) XXX I D (36,906) | ........ (36,906) 06/01/2020.
135087 ZJ 6 | CANADA GOVT....cooovirirrrerierirrireriesiessienienes .. 103/20/2017. | T D SECURITES.........ovovvvevvveniveniiens | 2,991,175 | ....... 2,750,000 | ....... 3,060,901 2,362,255 ) 3,032,748 | covvoeens | (41,573)| ........ (41,573) 06/01/2021.
135087 ZS 6 |CANADA GOVT. + [06/1712017. | VARIOUS.........oonvvvisinnevisssisiiissssisiess | 2,679,193 | ... 2,144,000 | ....... 2,650,078 2,634,364 ) 2,631,563 | ..ocvverrieenns | e 47,630 | ......... 47,630 12/01/2045.
614852 PH 8 |MONTREAL QUE | 08/28/2017. | BMO CAPITAL. 3,785,395 | ...... 3,697,000 | ...... 3,720,143 | ..o 3,717,781 [ ) 3,716,140 | oo [ o 69,255 | ........ 69,255 09/01/2025.
642866 FY 8 |NEWBRUNSWICK PROV CDA.. 0212112017 | MATURITY o |, 1,000,000 | ....... 1,000,000 | .......... 996,300 OO CT I OO OO .1 TN RSSO SRR < B DUV IO 1,000,000 0 02/21/2017.
651333 FT 8 | PROVINCE OF NEWFOUNDLAND. .| 05/11/2017.| VARIOUS 3,594,434 | ...... 3,727,000 | ..... 3,704,563 | ...........3,704,913 3,705,176 ...(110,741) | .....(110,741) 10/17/2046.
68323A CX 0 |ONTARIO PROV. .| 0812212017, | SCOTIA.....ooeeseveeessevveessssseeessssions || 5,543,429 | . 5,488,000 | ... 5,591,770 | .ovve.. 5,577,698 5,571,537 | covvvvcceeesris | e (28,108) | ........ (28,108) | .....104,182 | 06/02/2025.
68323A CY 8 |ONTARIO PROV - | 08/03/2017. | VARIOUS 16,716,667 | .....17,547,000 | .....16,322,695 | ... 16,352,532 [ oovvvevrrcvons | erreene 11,389 | oo [ e 11,389 [ | s 16,363,921 o] 352747 | . 352,747 | ....267,322 | 12/02/2046.
74814Z ER 0 |PROVINCE OF QUEBEC.......ccivssvesvrsvrse | 08/03/2017. | VARIOUS 15,531,511 | .....14,530,000 | ....15,040438 | ........ 15,029,028 | .... (6,815) [ oo [ e 15,022,213 .| ....509,298 | ...... 509,298 | ....350,412 | 12/01/2045.
748142 EV 1 |PROV OF QUEBEC - - 08/03/2017. | DESJARDIN 126,037 | oo 123,000 | oo, 126,562 | .ooovvvee 126,145 . (197) 125,948 89 89 [ 3,183 | 09/01/2025.
1099999. Total - Bonds - All Other Government............. ....108,470,400 |....105,756,000 |....108,344,411 | ....... 102,409,668 | ................. 0].. (122,792) | oo 0] (122,792) [ cooovvvvrand 0] . 107,907,718 | ..o, 0 ... 562,683 | ... 562,683 | ..1,480,104 XXX

Bonds - U.S. States, Territories and Possessions
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13063A 4L 5 |CALIFORNIA ST.....cooviiiiiireiiereeieceiiesesieseiies ..101/26/2017. | MORGAN STANLEY.......c.cooovorrrierrrinnns . 547,190 | .......... 500,000 | ........ 511,575 . (87) 504,852 | ..ooovvvieriiians | e 42,338 | ......... 42,338 9,167 | 04/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 547,190 | .......... 500,000 | ......... 511,575 0 (87) 0 504,852 0 XXX
Bonds - U.S. Political Subdivisions of States
017343 DH 4 |ALLEGHENY CNTY PAPORT AUTH........ccccoon. | 030112017, | MATURITY v | 1,000,000 | ....... 1,000,000 | ....... 1,091,850 | oo 1,002,787 | cooevereverss | e (2,787) (7] IO 1,000,000 0| 25,000 | 03/01/2017.
166393 3N 6 |CHESTERFIELD CNTY VA....ccoimivmirrerririnirns .| 12/18/2017. | VARIOUS 1,332,299 | ....... 1,325,000 | ....... 1,513,614 | oo 1,379,229 | covvoovverrcereens | v (IR g I [CLN A1) ) I 1,332,474 | .o | e, (176) | coovrrveenad (176) | ....... 90,264 | 01/01/2018.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS OF SEAIES...........vvvvevererereriririss oo | 2,332,299 | ... 2,325,000 | ....... 2,605,464 | .......... 2,382,016 | ..ovvvcccnnnn. [ (49,542)| ccoooo o (49,542) 0 2,332,474 0 | (L)) — (176) ] .....115,264 XXX
Bonds - U.S. Special Revenue and Special Assessment
010609 AN 5 [ALABAMA ST PUB SCH & COLLEGE. | -+| 12/21/2017. | GOLDMAN SACHS B 1,034,580 | ....... 1,000,000 | ....... 1,162,230 | .......... 1,073,632 | oo - (36,075) | oo | e 1,037,557 01/01/2019.
041826 M8 8 |ARLINGTON TEXINDPT SCH DISTRICT.. - | 07114/2017.| JP MORGAN B 2,047,900 | ... 2,000,000 | ... 2,285,400 2,091,352 e (44,207) 2,047,144 02/15/2018.
106293 AE 3 |BREACALIF REDEVAGY.. | 12/04/2017. | MORGAN STANLEY o IS B 1,229,808 | ... 1,200,000 | ... 1,387,392 | ovocrsn 1,265,466 | oo | e (38,300) | oo | e (38,300) | oo | v 1,227,166 08/01/2018.
13067 MY 4 |CA ST ECON RECOVERY.. .| 12/18/2017. | USB SECURITIES.... 397554 | oo 390,000 | oo 397,159 ) (2.112) 391,193 07/01/2018.
13068L LC 7 |CALIFORNIA ST PUB WKS BRD.... | 08/25/2017. | MESIROW 1,007,170 | ...... 1,000,000 | ... 1,153,160 ) (R T0) | S B 1,006,692 11/01/2017.
167736 E2 9 |CHICAGO ILL WTRREV. .| | 06/19/2017. | PERSHING DLJ... | gee09 | 700000 | 837,713 ) (5,537) 825459 11/01/2028.
185328 HT 1 |CLEARWATER FLAWTR & SWR.......cooovvrrrrrer. .| 01/27/2017. | CANADIAN IMP BK....cooococrrvoces | | ogeaan | 500000 | o 221294 | 202,609 (235) (235) 202,374 12/01/2017.
3128H6 MY 7 |FHLMCPC .| 12/01/2017. | MORTGAGE PAYDOWN.......oooccccciecceccc | L 98189 | 08189 | o 99,922 | oo 98,335 (146) (146) 98,189 08/01/2018.
3128K7 U5 5 |FHLMC PC .| 12/01/2017. | MORTGAGE PAYDOWN.. 315,277 308894 969 969 329 863 09/01/2035.
3128KG FP 8 |FHLMC .| 12/01/2017. | MORTGAGE PAYDOWN.......oovcccccmcccccc | L 62458 | o 62458 | 63,882 | oo 82,227 | oo | (69) (69) 62,158 0 11/01/2036.
3128LB  AZ 1 |FHLMC PC.....oovviiiiiceeceieceieceeceieceiienens .. [12/01/2017.| MORTGAGE PAYDOWN.. o 11186 | o 41,186 | 11,916 | covveveereeen 11,168 | e | s 18 18 11,186 0 05/01/2038.
3128M4 CP 6 |FHLMCPC .. [ 12/01/2017. | MORTGAGE PAYDOWN . ] 123,455 | ... 123455 | ... 120,812 179 179 123,455 0 12/01/2036.
3128MM CK 7 |FHLMC PC .| 12/01/2017. | MORTGAGE PAYDOWN.. 332426 332426 | oo 333335 ) ) 332426 0 09/01/2020.
3128P7 BH 5 |FHLMCPC .| 12/01/2017.| MORTGAGE PAYDOWN.. 129,529 129,529 | .........131,209 . (180) (180) 129,529 0 12101/2025.
3128P7 CB 7 |FHLMCPC .| 12/01/2017.| MORTGAGE PAYDOWN.. 219,851 219,851 | .......... 225,862 220,445 (594) (594) 219,851 0 ! 02/01/2026.
3128PE 4N 5 |FEDERALNATLMG oo .| 12/01/2017. | MORTGAGE PAYDOWN.. 13310 | oo 13310 | oo 135,564 ..133392 (282) (282) 133,110 0 5,275 | 10/01/2021.
31202L DN 2 [FHLMCPC s - [ 12/01/2017.| MORTGAGE PAYDOWN.. 1,792,374 | ... 1,792,374 | ... 1,954,808 4,797,609 | oo | e (5,235) (5,235) [ ccovoereccceren | oo 1,792,374 0o 38,723 | 07/01/2041.
312042 CB 9 |FHLMCPC - | 12/01/2017.| MORTGAGE PAYDOWN.. 606,336 | ......... 606,336 | ......... 626,847 ....606,132 203 203 606,336 0| 11,033 | 09/01/2040.
312945 TE 8 |FEDERALNATLMG oo, .| 12/01/2017. | MORTGAGE PAYDOWN.. 418,859 442878 332 332 418,859 0 02/01/2041.
31294K M4 4 |FHLMC PC .| 12/01/2017. | MORTGAGE PAYDOWN.. 84766 | ... 84766 | oo 87,958 (298) (298) 84,766 0 01/01/2018.
312965 M3 7 |FHLMC .| 12/01/2017. | MORTGAGE PAYDOWN.. 28400 | oo 28400 | o 28.928 | oo 28400 | oo o 0 28,400 0 01/01/2034.
31297C HD 5 |FHLMC .. [ 12/01/2017. | MORTGAGE PAYDOWN.. 164,945 | ... 164,945 | ... 164,566 | oo 164,932 | oo | e 13 13 164,945 0 07/01/2034.
31297S R6 4 |FHLMCPC .| 12/01/2017. | MORTGAGE PAYDOWN.. 7,049 6842 | .. 7,054 ®) 5) 7,049 0 08/01/2030.
31298N UG 8 |FHLMC GOLD .| 12/01/2017. | MORTGAGE PAYDOWN.. 4548 | 15% | .. 1569 | o (1) ) 1,548 0 05/01/2031.
31307G MD 8 |FHLMCPC .. [ 12/01/2017. | MORTGAGE PAYDOWN.. 266,825 | ........ 266,825 | ........ 281563 (317) (317) 266,825 0 03/01/2029.
31307G L 3 |FHLMCPC - [ 12/01/2017.| MORTGAGE PAYDOWN.. 301,705 | ......... 301,705 | ......... 318,370 406 406 301,705 0 03/01/2029.
3132GG AX 3 |FEDERAL NATL MG .. [ 12/01/2017. | MORTGAGE PAYDOWN.. 130,817 | o 130817 | oo 138,216 170 170 130,817 0 08/01/2041.
3132HM TF 8 |FEDERAL NATLMG - | 12/01/2017.| MORTGAGE PAYDOWN.. 837,368 | .......... 837,368 | .......... 898,601 | .....orrr.838,369 | oooororrns | e (1,001) (1,001) 837,368 0 09/01/2042.
313209 D3 9 |FHLMC PC .| 12/01/2017. | MORTGAGE PAYDOWN.. 247414 | oo 247414 | oo 256,073 | ooover. (144) (144) 247 414 0 04/01/2043.
3132M5 G2 2 |FHLMCPC - | 12/01/2017.| MORTGAGE PAYDOWN.. 653,764 | .......... 653,764 | .......... 701,162 | .. 646,593 | ...oovorrccicoers | oo 7171 7471 653,764 0 02/01/2044.
3132M6 YN 4 |FHLMCPC - [12/01/2017. | MORTGAGE PAYDOWN.....ooooeveee |, 1,367,715 | ... 1,367,715 | ... 1,449,564 | .......... 1,363,955 3,761 I (53 B DT B 1,367,715 0 05/01/2044.
3132MA BV 2 |FHLMC PC GOLD .| 12/01/2017.| MORTGAGE PAYDOWN.. 228,258 | .......... 228,258 | ......... 242,131 225,905 2,353 2,353 228,258 0 10/01/2044.
3132QT QZ 2 |FEDERALNATLMG...oocoooccomesrersroessnressnroe .| 12/01/2017. | MORTGAGE PAYDOWN.. 1. 3269774 | ... 3.269.774 | ... 3,439,649 (22,158) 3,269,774 0 10/01/2045.
3132WG  FY 8 |FEDERAL NATLMG.....ccooiimmirirmrriiinniiiceiicniens .. 1 12/01/2017. | MORTGAGE PAYDOWN.........ccccooommrrinnnee . ) 253749 | oo 253,749 | ... 252,838 30 253,749 0 09/01/2046.
3132WN JR 4 |FHLMC | 12/01/2017. | MORTGAGE PAYDOWN....ccoovoscesccse | | 589,406 | ......... 589,406 | ........ 622,606 (599) 589,406 0 05/01/2047.
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31387C XK 2 |[FEDERALNATLMG . .. [11/01/2017. | MORTGAGE PAYDOWN........oooovmmmvcisans | 4660 | 1,661 1,683 | ... L1010 N I 1 A 1,661 0 70 | 04/01/2031.
31389K WT 4 |FNMAPASS-THRU INT15Y.... .| 02/01/2017. | VARIOUS o ase | 4626 | o 8369 | o | o 0 4369 0 39 | 02101/2017.
3138E8 K6 8 |FEDERAL NATL MG .. | 11/01/2017. |MORTGAGE PAYDOWN......coovvvmmmccaan | 862665 | oo, 862,665 | .......... 887,035 755 755 862,665 0 ... 17,475 | 04/01/2042.
3138LR  7M 8 |FNMAPASS-THRU LNG30Y.. .| 11/01/2017.| MORTGAGE PAYDOWN.. 446,591 | .......... 446,591 | .......... 480,714 | oo A85183 [ e | e 1,408 1,408 446,591 0| 10,638 | 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG .| 11/01/2017. | MORTGAGE PAYDOWN.. 400,297 | oo 400,297 | vovvooo. 419,874 | oo 400,199 | .ooeevveereeeei | e 98 98 400,297 0. 5,840 | 11/01/2042.
3138XC  F3 1 |FNMAPASS-THRU LNG30Y.. .| 11/01/2017. | MORTGAGE PAYDOWN.. 922916 | o 922,916 | . 959112 | ............922.296 621 621 922,916 0o 21,030 | 09/01/2043.
3138Y5 5D 4 |FNMAPASS THRU .| 11/01/2017.| MORTGAGE PAYDOWN.. ) 868,339 | .......... 868,339 | .......... 894,932 | oo 867,329 | eooveeeerreeserece | oo 1,010 1,010 868,339 0 [ 9,153 | 10/01/2029.
31390G A5 6 |FNMAPASS-THRU INT15Y .| 04/25/2017. | MORTGAGE PAYDOWN.. B 1,061 | oo ,081 | oo, 1,126 | ... L7 R 0 1,061 0 20 | 05/01/2017.
31402R DD 8 |FNMAPASS-THRU LNG30Y.. .| 11/01/2017. | MORTGAGE PAYDOWN.. 182,542 | .. 180,303 | o 182,301 241 182,542 05/01/2035.
314038 W5 1 |FNMAPASS-THRU LNG30Y.. - | 11/01/2017. | MORTGAGE PAYDOWN.. 127,851 | oo 127,851 | oo 131,966 | ..ovvve.. 127,947 { oo (97) 127,851 11/01/2033.
31404N  GC 4 |FEDERAL NATLMG - | 11/01/2017.| MORTGAGE PAYDOWN.. 143,062 | ......... 143,062 | ......... 138,564 .. 142,355 706 143,062 05/01/2019.
314058 EF 7 |FEDERAL NATL MG .. | 11/01/2017. | MORTGAGE PAYDOWN.. 162,068 | .......... 162,068 | .......... 155,737 ..161,259 809 162,068 08/01/2035.
31406B MW 7 |FNMAPASS-THRU LNG30Y.. .| 06/26/2017. | MORTGAGE PAYDOWN.. 186,624 | ........ 186,624 | ......... 189,657 189473 | oo (2,849) 186,624 01/01/2035.
31406V DP 8 |FNMAPASS-THRU LNG30Y...ovroiimrioreen .| 11/01/2017. | MORTGAGE PAYDOWN 19,227 | o 119207 | 124145 ..119.450 (222) 119,227 05/01/2035.
31406W 2M 5 |FNMAPASS-THRU LNG30Y.. - | 11/01/2017.| MORTGAGE PAYDOWN.. 107,659 107,659 | ......... 110,502 107,736 | o (76) 107,659 06/01/2035.
31409X PU 7 |FEDERAL NATLMG .| 11/01/2017. | MORTGAGE PAYDOWN.. 112,066 112,066 | ... 108844 440 112,066 02/01/2036.
31410D 5Y 2 |FEDERAL NATL MG .. | 11/01/2017. | MORTGAGE PAYDOWN.. 385,029 | ... 385,029 | ... 300.263 | oo 386,627 | oo (1,598) 385,029 08/01/2036.
31410P A8 6 |FEDERAL NATLMG .| 11/01/2017. | MORTGAGE PAYDOWN.. 2,868 ) 2,791 08/01/2036.
314100 YW 6 |[FHLMC .. | 11/01/2017. | MORTGAGE PAYDOWN.........c....00rvvmrn. ) ) 6,083 09/01/2036.
31411C KH 3 |FEDERAL NATL MG .. | 11/01/2017. | MORTGAGE PAYDOWN.. ) 1,304 11/01/2036.
31411K R4 7 |FNMAPASS-THRU LNG30Y.. .| 11/01/2017. | MORTGAGE PAYDOWN.. (55) 208,074 01/01/2037.
31411N 5C 7 |FNMAPASS-THRU LNG30Y. .| 11/01/2017. | MORTGAGE PAYDOWN.. (258) 206,365 02/01/2037.
31411W AU 1 |FNMAPASS-THRU LNG30Y. .. | 11/01/2017. | MORTGAGE PAYDOWN....oovcccccevieees | | gooag | goosz | e0705 | . 59969 | (32) 59,237 04/01/2037.
31412A U9 3 |FNMAPASS-THRU LNG30Y.. .| 11/01/2017. | VARIOUS (10) 4130 07/01/2037.
31412R D5 3 [FNMA .| 11/01/2017. | MORTGAGE PAYDOWN.. (333) 991,164 03/01/2040.
31419A DS 3 |FNMAPASS-THRU LNG30Y.. . |.. [ 11/01/2017. | MORTGAGE PAYDOWN.. 237319 | ... 258567 (2,776) 237,319 09/01/2039.
31419)  SH 2 |FNMAPASS-THRU...ooccoovvvvorsvrrsnioos .| 11/01/2017. | MORTGAGE PAYDOWN. ...oooccvmene | | qogeaag | 1205337 | ... 1,189,706 165 | oo o, 1,205,337 11/01/2040.
31419K GD 1 |FNMAPASS-THRU LNG30Y..oooooomrrroreen .. | 11/01/2017. | MORTGAGE PAYDOWN.....occoccocvmmmccc | | 446433 | 446,433 | oo 436458 | oo ALT5T8 | oo (1,145) 446,433 11/01/2040.
31419 QD 8 |FNMA PASS-THRU LNG30Y. .| 11/01/2017. | MORTGAGE PAYDOWN.. 499738 | oo 499738 | .. 508718 687 499738 12/01/2040.
373295 KP 8 | GEORGIA MUN GAS AUTH GAS... - | 08/21/2017. | SIGNET BANK. 601,812 | ......... 600,000 | ......... 659,838 | .....ovrrrre 613,954 | coovocverrcccs | eereeee(12,039) | e | o (12,039) 601,915 10/01/2017.
419794 YC 0 |HAWAII ST ARPTS SYS REVENUE ... .| 12/18/2017. | GOLDMAN SACHS.. ] 509130 | oo 500,000 | ... 522,605 (3,022) 501,706 07/01/2018.
544495 WZ 3 |LOS ANGELES CALIF DEPT WATER......cccoovccrens - | 08/31/2017.| MORGAN STANLEY. o O 1,115,460 | ...... 1,000,000 | ...... 1,186,300 | .ooroe0000.1,096,658 | oo | eereeens(18,257) | oo | e (18,257) | coovecevcereeeens | coeerre 1,078,402 07/01/2020.
592041 QP 5 |MET GOVT NASHVILLE & DAVIDSON CNTY TN. |.. | 03/23/2017. | SCOTT & ASSOCIATES... 264775 | o 250,000 | oo 287723 258605 | .. (1,105) 257,500 10/01/2018.
592250 AJ 3 | MET PIER & EXPOSITION AUTH... | 06/05/2017. | CITIGROUP 1,131,086 | ....... 1,100,000 | ....... 1,238,091 | ..........1,227,372 | .. (9,507) | oo | oo 1,217,864 | cooversrrerss | oo (86,778) | ....... (86,778) | .......26,431 | 12/15/2026.
50465H KE 5 |MICHIGAN ST HOSP FIN AUTH. .| 11/09/2017. | ZERO STAGE CAPITAL..coocccomvvsiiiens | | 2505875 | ...... 2,500,000 | ...... 2,967,200 2,607,862 | .oovocccceerrcei | ens(101,962) | oo | o (101,962) 2,505,900 (25) (25)] ....142,500 | 12/01/2017.
658256 W2 4 |NORTH CAROLINA ST [ 08/31/2017. | JP MORGAN..coc oo | 1,644,716 | . 1,595,000 | ....... 1,685,899 | .......... 1,682,652 | cooccoerreeiees | eereen(81,955) | oo [ e (41,955) | covvoccceeers | o 1,640,698 | ...oooorers | oo 4,019 | oo 4019 | ... 60,920 | 06/01/2018.
679111 US 1 | OKLAHOMA TRANSN AUTH - | 08/31/2017. | LOOP CAPITAL.....oovvvsvoersscvvensssnens | 01,013,470 | o, 1,000,000 | ...... 1,177,080 | cooooo... 1,029,949 | .o (20,335) | coocecccrereeeens | e 1,009,614 3,856 3,856 | ...... 59,028 |01/01/2018.
717883 TB 8 |PHILADELPHIA PA SCHDIST.... < | 0712712017, | MK TAXES SYS...ooovovsscssvsssnssens | i ABTTAT [ 140,000 | ......... 162,694 162,442 | ... (1,179) 161,263 [ .cooveeversions | e (3,546) | .......0 (3,546) | ......... 4,958 | 09/01/2026.
736754 NW 8 | PORTLAND ORE WTR SYS | 0410312017, | WACHOVIA .ceovevvsssssesssssesen | 1,183,980 | ... 1,000,000 | ....... 1,181,760 | ...........1,180,545 | ... (727 ) P 173,328 | oo | e 10,603 | ... 10,603 | ... 15,417 | 04/01/2023.
75076P  AF 2 |RAILSPLITTER TOB SETTLEMENT... - | 06/01/2017. | MATURITY. . | 500,000 | ... 500,000 | .......... 508,850 | ............. 500,651 (651) 500,000 0| 12,500 | 06/01/2017.
75076 AG 0 |RAILSPLITTER TOB SETTLEMENT.......c.ooerrore. .| 12/04/2017. | GOLDMAN SACHS......cccocccrverrererrree ) . 2,034,800 | ... 2,000,000 | ... 2,024720 2,005,401 (3,506) 2,001,895 32,905 32,905 | ....101,389 | 06/01/2018.
837123 FP 8 |SOUTH CAROLINA ST PORTS......oovsierrr o [ 121812017 | FIRST-TE v |, 840,180 | ......... 825,000 | ......... 921,137 | v 845,971 | ovvveveeevvenns | e (1388) | e [ e (13,441) 832,531 | coovcceeeesiecs | e 7,649 | oo 7,649 | ....... 60,615 | 07/01/2018.
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89602N WL 4 | TRIBOROUGH BRDG & TUNL AUTH...........c.. | 1282017, | VARIOUS .ot | | s 1,044,240 | ...... 1,000,000 | ...... 1,191,010 1,055,885 [ oo | e (23,516) (23,516) | v [ v 1,032,369 [ oo | 871 | e 11,871 | ......67,569 | 01/01/2019.
914720 RL 3 |UNIVERSITY N C SYS POOL....ccovvsssvsvsisns | 121912017, | PERSHING DLJ. oo | | o 1,027,130 | ...... 1,000,000 | ... 1,089,510 | ..........1,017,574 | ... O (9,621) (X1 I p— 1,007,953 | .. o] 19177 | 19,177 | .....61,111 | 10/01/2018,
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment 43,886,093 | ....43,092,841 | ....46,660,319 | ........ 43,701,239 | oo 0]...(437,878) | oo 0] (437,878) | oo 0] 43,853,364 ..o 0] 32,731 | o 32,731 |..1,550,366 | XXX
Bonds - Industrial and Miscellaneous
02580 CC 5 |AMERICAN EXPRESS BK o [ 00M3/2017. | VARIOUS ..o | 3,000,000 | ... 3,000,000 | ....... 2,992,650 2,999,333 667 667 3,000,000 0 |....180,000 |09/13/2017.
02582) GS 3 |AMERICAN EXPRESS | 04/20/2017. | BANC OF AMERICA....ocosvvsvssvesen | 2,000,078 | ...... 2,000,000 | ...... 1,999,960 2,000,000 [ oo | oo 0 2,000,000 78 78 7,000 | 01/15/2020.
0258M0 DR 7 | AMERICAN EXPRESS CR - | 09/22/2017.| VARIOUS 500,000 | .......... 500,000 | ......... 499,330 | wovv. 499,835 165 165 500,000 09/22/2017.
035229 DB 6 | ANHEUSER BUSCH COS INC = [ 0310172017, | MATURITY e | 2,000,000 | ... 2,000,000 | ... 2,197,040 2,005,565 | .vovvcerersce | e (5,565) (5,565) 2,000,000 03/01/2017.
035240 AA 8 | ANHEUSER-BUSCH INVEV... - | 11/08/2017. | ISSUE CALLED at 103.162... R I B 2,063,240 | ...... 2,000,000 | ... 2,140,000 2,136,351 | oo | oo (75,598) | ovvoerresrees | v (75,596) 2,060,755 07/15/2018.
09658U AD 1 |BMW VEHICLE OWNER TRUST - | 1112772017, | MORTGAGE PAYDOWN. ..o |, 1,026,075 | ....... 1,026,075 | ....... 1,025,965 | ........... 1,026,056 | coovererere | e 19 LT I B 1,026,075 02/25/2021.
10112R AT 1 |BOSTON PPTYS LTD PARTNERS | 021612017, | USBCORP....covooosvsvesvvsscssscs | 1,387,328 | ...... 1,350,000 | ... 1,346,855 L7 R R 1,349,149 | oo 11115/2018.
12626P AJ 2 |CRHAMER INC .. | 05/04/2017. | ISSUE CALLED at 107.422... 1,074,220 | ..... 1,000,000 | ..oo..... 999,630 19 999,934 07/15/2018.
14041N DX 6 | CAPITAL ONE CC TR 2007-TA...coccossvesvrsinns - | 03/21/2017. | BANK AMERICA MERRILL... O T B 5,105,078 | ....... 5,000,000 | ....... 5,674,609 | .......... 5,251,767 | oo | o (15,827) | covveessrea | o (15,827) 5,235,941 .(130,862) | ......(130,862) | .......79,063 | 07/15/2020.
15189W AC 4 |CENTERPOINT ENERGY RES CO........ccceevuneee. | 1110172017 | MATURITY oo . 500,000 | .......... 500,000 | .......... 498,290 184 184 500,000 0l 30,625 | 11/01/2017.
152000 AD 9 | CENTERPOINT ENERGY TRANS.. - | 07/28/2017. | ISSUE CALLED at 100.000.. 1,168,021 | ....... 1,168,021 | ... 1,125,041 . 646 (T3 I R 1,156,830 | ...oovoercccen | oo 11,190 | ......... 11,190 | ... 35,658 | 08/01/2019.
172967 EM 9 |CITIGROUP INC [ 1172112017 | MATURITY oo 400,000 477,284 414,448 ... ' y 400,000 0 4,500 | 11/21/2017.
254683 AC 9 |DISCOVER CARD EXE TR 2007.... | 08/07/2017. | BARCLAYS US FUN...ooo oo | ] 103,012,305 | . 3,000,000 | ..... 2,958,906 2,987,175 2,306 2,306 2,989,481 | oooocrvvceri | o 2282 | ... 22,824 | ....110,646 | 03/16/2020.
26441 AQ 0 |DUKERLTYLTD PARTNERSHIP... | --| 06/03/2017. | ISSUE CALLED at 103.173... 480,788 | .......... 466,000 | .......... 464,322 485,770 | ... 9 465,864 | oo | e 14,925 | ......... 14,925 | ....... 26,756 | 01/15/2018.
26884A BC 6 |ERP OPERLTD PARTNERSHIP......oooccoivrrn. | 02/16/2017. | USBCORP. 1,462,804 | .. 1,450,000 | ....... 1,448,550 1,449,262 | ... . A1 . VE T I B 1,449,303 | coovoerees | o X — 13501 | ... 22,097 | 07/01/2019.
20379V AA 1 |ENTERPRISE PRODS OPERLLC.. - | 09/15/2017. | MATURITY... 3,000,000 | ...... 3,000,000 | ...... 3,188,670 3,032,158 | cooeeersee | e (32,158) | oo | e (32,158) 3,000,000 0|....189,000 | 09/15/2017.
30161M AE 3 |EXELON GENERATION CO LLC.... .. 1 10/01/2017. | MATURITY... 498,780 119 119 500,000 0 | 10/01/2017.
316790 AD 8 |FIFTH THIRD AUTO TR 2013- o [ 021812017, | VARIOUS ..o | 5,095,546 | ......5,095,545 | ... 5,095,269 | ...r00.c.. 5,095,437 | oo | oo 19 19 5,095,457 90 90 [ 6,586 | 04/15/2019.
345397 WW 9 | FORD MOTOR CREDIT CO... - | 06/22/2017. | MORGAN STANLEY.... 1,789,560 | ....... 1,800,000 | ....... 1,800,000 | vvroocrs,800,000 | oo | correeserrreen o N B 1,800,000 | crevvrscrrre | v (10,440) | ........ (10,440) | .......47,082 | 09/08/2024.
369604 BC 6 |GENERALELECCO - | 01/19/2017. | BARCLAYS 1,034,000 | ... 1,000,000 | .......... 991,950 | w10 .999,060 | oo | e 64 64 999,123 | oo | o 34,967 | ........ 34,967 | ........ 7,000 | 12/06/2017.
36962G  4J 0 | GENERAL ELEC CAP CORP MTN. - | 06/08/2017. | GOLDMAN SACHS.. 313,800 | ......... 287,000 | ......... 286,018 | vvrrre 286,645 | oo | e 49 49 286,695 | oo | oo 27,105 | ........ 27,105 | ....... 14,689 | 01/08/2020.
38144L AB 6 |GOLDMAN SACHS GROUP INC. ..101/30/2017. | JP MORGAN............ 3,081,570 ,000,000 3,059,865 (665) (665) 3,004,594 8,646 | 09/01/2017.
38145X  AA 1 | GOLDMAN SACHS GROUPINC.... - [ 12112/2017.| BARCLAYS . 4,018,640 | ....... 4,000,000 | ....... 4,029,270 | s 8,014,130 | oo | o (6,388) (6,388) | oo | e 4,007,742 | oo 144,083 | 01/31/2019.
43814G  AD 2 |HONDA AUTO RECV 2014-2 .. [ 09/18/2017. | VARIOUS..........oovvvvvmsinenviisssissiissssisinss | 6,000,000 | ...... 6,000,000 | ...... 5,999,444 119 119 5,999,800 51,389 05/18/2020.
446438 RG 0 |HUNTINGTON NATL BANK | 03/16/2017. | MORGAN STANLEY 1,001,820 | ... 1,000,000 | ......... 998,420 | v1vocr0999,282 | oo | e 69 69 999,351 [ oo | o 2469 | ..o 2469 | ...... 10,389 | 04/01/2019.
44890R  AD 3 |HYUNDAIAUTO RECV TR 2014 - [ 121872017, | MORTGAGE PAYDOWN....ovosvveves | ] 2,546,416 | ... 2,546,416 | ... 2,545,862 705 705 2,546,416 0 22,833 | 08/15/2019.
459200 GJ 4 |INTERNATIONAL BUSINESS MA... - [ 09M472017. | MATURITY oo |, 1,000,000 | ....... 1,000,000 | ....... 1,037,830 | v 1,003,454 | oo | oo (3,454) TCIT70) S 1,000,000 0| 57,000 | 09/14/2017.
46625Y CV 3 |JP MORGAN COM MTG 2004-LN o [ 1232017 | VARIOUS ..o | 96,004 | ........... 96,004 | .......... LT I X £ I 1,975 1,975 95,650 354 | v 354 | .. 2,554 | 07/15/2041.
494368 BB 8 | KIMBERLY CLARK CORP | 081012017 | MATURITY oo | 1,500,000 | ....... 1,500,000 | ....... 1,495,455 | ....... 1,499,653 347 <8 S B 1,500,000 0. 91,875 | 08/01/2017.
500472 AB 1 | KONINKLIJKE PHILIPS ELECT | 01/20/2017. | ISSUE CALLED at 105.098... 2,101,960 | ..... 2,000,000 | ... 2,297,960 2,057,784 | oo | oo (2,897) (2,897) 2,054,887 | oo | o 47,073 | ... 47,073 | ... 41,208 | 03/11/2018.
50076Q AY 2 |KRAFT FOODS GROUP INC - | 06/05/2017.| MATURITY... 500,000 | .......... 500,000 | .......... 499,085 82 500,000 0 5,625 | 06/05/2017.
501044 CH 2 |KROGER CO | 02/16/2017. | BAIRD, ROBERT W 1,105,300 | ... 1,000,000 | ......... 997,490 35 999,216 | oo | e 106,084 | ....... 106,084 | ....... 37,071 | 01/15/2020.
50116P  AD 2 |KUBOTA CR OWNER TR 2014-1..cocvvvrevrssrs o [ OTMGI2017. | VARIOUS ..o | 5,503,266 | ... 5,500,000 | ... 5,499,773 | 005,499,879 | oo | e 24 24 5,499,903 3,363 3,363 | ...... 55,761 | 07/15/2020.
574599 BH 8 |MASCO CORP....coooovesirscsvnsirsc -| 06/27/2017. | TENDER EX 138,295 | ......... 120,000 | ... 120,000 | cooreorsn 120,000 | oo [ e 0 120,000 | oo | e 18,295 | ........ 18,295 | ........ 5,593 | 03/15/2022.
58013M EB 6 |MCDONALD'S CORP | 10/15/2017.| VARIOUS 500,000 | ......... 500,000 | ....... 498,990 176 176 500,000 0 29,000 | 10/15/2017.
58013M EE 0 |MCDONALDS CORP MED TERM NOTES.. - | 02/23/2017. | MORGAN STANLEY.... R Y 1,557,330 | ... 1,500,000 | ....... 1,499,880 | ..........1,499,983 | .ooovvccvccrrrce | oo 2 /2 D B 1,499,985 | ...oooovrecccns | e 57,345 | ... 57,345 | ... 39,456 | 03/01/2018.
587729 AD 6 |MERC-BENZ AUTO RECV...coooooiivimirvrnrinissiiinns [ 1201372017, | VARIOUS........oovvvvririiiiininnncnsssiiines . 5,500,000 | ... 5,500,000 | ..... 5,508,936 (2,259) (2,259) 5.503,865 | voovovoreres | e (3,865) | oo (3,865)| ... 70,668 | 11/16/2020.
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637432 KT 1 |NATIONAL RURALUTILS COOP...cocccvvsvcve | 0200772017 CITIGROUP ... | 1,037,720 | ...... 1,000,000 | ......... 997,770 29 999,728 | oo | e 37,992 | oo 37,992 | ...... 28,613 | 02/01/2018.
69353R CH 9 |PNCBKNAPITTSBURGH PA | 06/16/2017. | PNC CAPITALF... 2,013,400 | ....... 2,000,000 | ..... 1,996,040 308 | oot | e 1,998,611 | oo | o 14789 | ........ 14789 | ... 35,567 | 01/28/2019.
74456Q AX 4 |PUBLIC SVC ELEC GAS CO MT.... .| 05/11/2017. | WELLS FARGO.... 1040440 | ... 1,000,000 | oo 997.480 9% 999,088 | oo | 4,352 | o 4352 | oo 26,347 | 08/15/2020.
785111 AU 5 |RAYTHEON CO | 05/09/2017. | ISSUE CALLED @t 107.813...ovocooevcene | 1,665,711 | ... 1,545,000 | ....... 1,624,815 T IRTT:)) S 1,559,524 | coovorrsoer | o 106,187 | ....... 106,187 | ....... 40,376 | 12/15/2018.
76110W MB 9 |RESIDENTIAL ASSET SEC o | 1112712017 | VARIOUS......oseeecsmmsvesssscesineen | 88,755 | ........... 88,755 | ..........: 46,063 3,929 88,755 0 3,595 | 09/25/2031.
882384 AA 8 |TEXAS EASTN TRANSMISSION.... < | OSI2017.  MATURITY oo | 1,000,000 | ....... 1,000,000 | ......... 995,980 <1570 NN B 1,000,000 0. 60,000 |09/15/2017.
88732) AH 1 |TIME WARNER CABLE INC .. | 04/07/2017. | ISSUE CALLED at 100.280... 1,002,802 | ... 1,000,000 | ........ 971,820 1,112 999,764 3038 3,038 | ....... 25,838 | 05/01/2017.
89231IM AD 7 |TOYOTAAUTO RECEIVABLES.. o | AB201T A VARIOUS s | 5,000,000 | ...... 5,000,000 | ...... 4,999,367 570 DS 4,999,953 47 47 | . 37,028 | 06/17/2019.
907818 DA 3 |UNION PAC CORP - | 02/27/2017. | BARCLAYS 794,655 | ... 750,000 | ........ TATA58 | oo TADSOT | e | e 49 49 749,556 | oo | e 45,099 | ......... 45,099 | ...... 23,394 | 08/15/2018.
92343V AL 8 | VERIZON COMMUNICATIONS....ooocvvvrsvvrsrvrns [ 031872017, | TENDER EX-oovvvvsvvessvvessssesssssesssens | 1,037,010 | ....... 1,000,000 | ......... 997,560 | vovrreec 899,657 | oo | e 64 64 999,721 | oo | o 37,289 | ........ 37,289 | ....... 32,847 | 02/15/2018.
92553P  AX 0 |VIACOMINC - | 12/05/2017. | ISSUE CALLED at 100.030... 189,057 | ... 189,000 | ......... 187,473 131 131 187,975 | e | v 1,082 | oo 1,082 | ... 8,666 | 04/01/2024.
927804 FC 3 |VIRGINIAELEC & PWR CO - | 03/17/2017. | CITIGROUP 1,021,040 | ... 1,000,000 | ......... 996,120 111 11 999,757 | oo | o 21,283 | oo 21,283 | ... 30,907 | 09/15/2017.
92867P AD 5 |VOLKSWAGEN AUTO LOAN ENHANCED. - | 06/20/2017.| VARIOUS S PO B 6,500,000 | ... 6,500,000 | ... 6,489,208 2,458 2,458 6,496,108 3,892 3,892 | ....... 34,598 | 03/20/2020.
929903 DT 6 |WACHOVIA CORP .. 106/15/2017. [MATURITY ..o . 1,500,000 | ...... 1,500,000 | ...... 1,493,655 372 372 | 1,500,000 0l 43,125 | 06/15/2017.
931142 CG 6 | WAL MART STORES INC... | O405/2017. | MATURITY oo . 1,000,000 | ....... 1,000,000 | ......... 970,580 | vrrcrrr 998,985 | oo | o 1,015 1,015 | oo | oo 1,000,000 0 26,875 | 04/05/2017.
931142 CJ 0 | WAL MART STORES INC... - | 02/15/2017. | USBCORP. 1,043,890 ,000,000 | .......1,046,050 (767) 0] I B 1,005,631 38,259 967 | 02/15/2018.
021352 AS 5 |ALTALINKLP | 08/03/2017.| SCOTIA 802,267 | ... 784,000 | ........ 784,809 9 ©) 784799 | oo | 17,469 | ... 17,469 | ... 20,080 | 12/03/2046.
02137P AE 6 | ALTALINKLP - | 08/23/2017. RBC DEXIA.. 1,070,778 | ....... 1,074,000 | ....... 1,074,112 | corioesn 1,074,085 | oo | e (10) [C10) ) P B 1,074,074 | oo | o (3,296) | .......... (3,296) | .......23,539 | 03/07/2022.
05565Q CK 2 |BPCAPMKTSPLC...ooooiireieieiceeeeeeiene .. 105/25/2017. | RBC DEXIA........coovevirreeeeeeeiereeseenens . 497,622 | oo 470,000 | oo 470,000 | oo 470,000 | oo | e 0 470,000 11/09/2020.
06367X YL 9 | BANK MONTREAL | 05/01/2017. | NATIONSBANK.... 1,396,836 | ... 1,400,000 | ... 1,399,930 . SV IR 2 DU ISR A IR I 1,399,973 |.... 10/28/2021.
064151 BL 6 |BANK NOVA SCOTIA HALIFAX......ccocevvvevererirnns .. | 08/24/2017. | SCOTIA 4,018,720 | .......4,000,000 | ....... 4,083,840 4,079,463 |.... R 4,064,632 06/15/2020.
064151 PQ 0 |BANK NOVA SCOTIA .. | 08/28/2017. | VARIOUS 3,967,031 | ....... 4,000,000 | ....... 3,998,380 3098 898 3998 969 12/02/2021.
064151 QE 6 |BANKNOVA SCOTIA - | 04/12/2017.| RBC DEXIA.. 1,513,425 | ..... 1,500,000 | ....... 1,499,745 1,499,747 | oo | e 7 i 2 D B 1,499,753 | ... 12/02/2026.
07813Z BS 2 |BELL CANADA | 06/27/2017. | NATIONSBANK.... 1,112,426 | ... 1,071,000 | ... 1,066,705 1,067,407 284 2. DS 1,067,691 |.... 23,811 | 10/03/2022.
078132 BU 7 |BELL CANADA | 06/12/2017. | NBCS SECURITY. 1,375,055 | ... 1,370,000 | ... 1,367,315 1,367,530 228 23 IR B 1,367,759 | ... 23,084 | 10/01/2021.
11282Z AL 2 |BROOKFIELD REN ENG.........ccovvvvirerercrrirnnnes .108/28/2017. | RBC DEXIA.......... 2,007,420 1000,000 | ....... 1,999,000 208 1,999,306 01/15/2027.
126462 AB 6 |CT REAL ESTATE INVTRUST.....cccoevvierirre .. | 08/15/2017. | RBC DEXIA 734,552 | oo 728,000 | ..., 728,000 0 728,000 06/09/2025.
131253 AL 0 |CALLOWAY REIT .| 08/17/2017. | T D SECURITES.. 344,982 | o 330,000 | oo 350,846 (2,526) 342114 0712712020
131253 AM 8 | CALLOWAY REIT... .. | 08/18/2017. | RBC DEXIA. 294,348 | ... 283,000 | .......... 302,626 (1,428) 297,131 05/30/2023.
131253 AT 3 |CALLOWAY REIT... - | 08/18/2017. | RBC DEXIA.. 678,881 | ......... 678,000 | ......... 680,844 . (82) 680,267 02/06/2025.
13821L AG 3 |CAMECO CORP - | 11116/2017.| T D SECURITES.. 848,717 | oo 815,000 | ......... 944935 | vovoere o BTIA10 | oo | s (18,228) [ | o (18,228) 853,182 09/02/2019.
135952 76 6 |CIBC o | OUATI2017. | VARIOUS i | 3,946,969 | ... 3,925,000 | ... 3,937,220 (178) 3,936,746 07/14/2020.
135962 BC 8 |CANADIAN IMPERIAL BANK | 02/08/2017. | T D SECURITES ..o | 1,762,688 | .. 1,750,000 | ... 1,749,090 | ......... 1,749,210 | oo VB IR B 1,749,230 04/26/2021.
135962 DN 2 |CIBC | 03/16/2017. | WEEDEN & CO.... 2475550 | ....... 2,500,000 | ....... 2,498,925 2,498,925 53 2,498,978 07/12/2021.
136375 BP 6 | CANADIAN NATLRY CO... | A 11/15/2017. | MATURITY... 500,000 | .......... 500,000 | ......... 498,415 167 500,000 11/15/2017.
136375 CG 5 | CANADIAN NATLRY CO.... | 06/15/2017. | VARIOUS 890,274 | ....... 802,000 | ....... 799,345 | o0 T99A06 | oo 23 799,429 09/22/2045.
140462 AA 7 |CAPITAL POWER [ 08712017, | RBC DEXIA. oo |, 155,192 | oo 150,000 | ........ 149,825 | ...vv000.... 149,936 | oo 18 149,955 02121/2019.
23384N AN 7 | DAIMLER CDAFIN INC.. - | 011712017 ] WOOD GUNDY e | 2,001,972 | ....... 2,005,000 | ...... 1,993,974 188 LL:I: 3 I R 1,998,947 ! 580 | 10/02/2018.
23384N AV 9 | DAIMLER CANADAFINANCE.........coocovvmiiiinrnes - | 01/19/2017. | NATL FINANCIAL SERV.. 989,560 | ....... 1,000,000 | ... 999,720 | vovorrre 999746 | oo | e 3 3 999,749 | oo | o (10,189) | ........ (10,189) | ......10,387 | 07/08/2021.
25675T AA 5 | DOLLARAMA INC -~ | 05/24/2017. | RBC DEXIA ) I 1,260,529 | ....... 1,230,000 | ....... 1,262,348 | ..000.. 1,246,807 | oo | e (3,669) (3,669) | cooverrveeerns | oo 1,243,138 | oo | e 17,390 7,390 | ... 21,537 | 11/05/2018.
25675T AD 9 | DOLLARAMA INC | 081512017, | SCOTIA oo . 1,588,492 | ... 1,589,000 | ....... 1,589,000 | vvroccrsn1,589,000 | oo | oo Ko I B 1,589,000 | oo | orvers(508) | o (508) | .o 39,882 | 07/22/2021.
290876 AC 5 |EMERAINC..cooivvsvvrrssrssvnssssessssssss - 081672017, | TD SECURITES .oooesvessvessvscsssnns | i, 935,888 | ......... 928,000 | ......... 928,000 | vvrree 928,000 | oo | oo 0 928,000 | coocccrercvcrr | 7,888 | 7,888 | o 18,101 | 06/16/2023.
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316701  AA 9 |FIFTH AVENUE LP. .. | 08/28/2017. 333,715 | v 321,332 | oo 321,332 ...321,332 KYARK 7 R I 12,383 | ......... 12,383 | ....... 16,041 | 08/05/2021.
349592 AB 8 |FORTISBC ENERGY . | 08/25/2017. 421,825 | ... 441,000 | .......... 441,000 ....441,000 441,000 | oo | e (19,475) | oo (19,175)| ....... 13,110 | 04/13/2045.
350852 BG 0 |407 INTERNATIONAL INC - 02/03/2017. | NATL FINANCIAL SERV.. 1,308,563 | ....... 1,290,000 | ....... 1,288,207 BRI 30222 3 OV N2 OO I DO I 1,288,296 | .... ] 20,268 | ........ 20,268 | ... 21,099 | 09/11/2052.
371852 AG 6 |GENESIS DIRECT INC | 08/24/2017.| BMO CAPITAL N 1,058,989 | ..... 1,064,000 | ....... 1,064,000 1,064,000 | oo | e | eeeseeserecnens | eeeeresecreeeeensd | eeeeesesceenneens | eeeeeseen 1,064,000 |.... . (5,011)| oo (5,011)] ....... 15,774 | 04/15/2020.
371852 AK 7 |GENESISTRII .| 08/24/2017. | BMO CAPITAL N 800,800 | ........ 800,000 | .o 800,000 800,000 800 | oo 800 | ... 12,831 | 09/17/2018.
39138C  AD 8 | GREAT WEST LIFECO INC....cccccoomrrerrrrre .| 06/12/2017. | NATIONSBANK.... 311,984 | o 226,000 | oo 309,615 305,379 6,605 6,605 | ....... 11,089 | 03/21/2033.
39138C  AF 3 | GREAT-WEST LIFECO INC.... .| 08/28/2017.| T D SECURITES.. 494,329 | o 375,000 | ... 492,169 487.837 | oo s 6,492 | o 6,492 | o 17,840 | 11/16/2039.
43562Z AE 2 |HOLLIS RECEIV TERM TRST | 081252017, [VARIOUS...ccooovorvvmmscrsescee || panasa | 672,000 | oo 672,000 672,000 | oo | creeee(1,546) | ... (1,546) | ... 12,147 | 02/26/2020.
44882C AE 4 |HYDRO OTTAWA HLDG .| 08/03/2017. | NESBITT/BURNS } ] 421630 | o 425,000 | oo 425,000 425,000 | oo | o (3,370) | o (3,370 | o 15,762 | 02/02/2045.
449586  AA 4 |IGM FINANCIAL INC .| 08/15/2017. | BMO CAPITAL N 438251 | . 405,000 | oo 489,799 432,385 | oo | 000 5,866 | oo 5,866 | ..o 25,649 | 04/08/2019.
458232 AA 0 |INTACT FINANCIA .| 08/16/2017. | NATIONAL BANK. . o 1,070,000 | ....... 1,000,000 | ....... 1,108,250 | vovoerocc 1,090,749 | oo | eceens(21,352) | oo | eeeneeend21,352) [ s | o 1,070,397 | oo | eeeereens(397) | covrennns(397) | o 52,395 | 09/03/2019.
45834Z AA 7 |INTER PIPELINE LTD. .. | 05/24/2017.| T D SECURITES.......cccoovvvveiverrriirisernrinns . . 355,305 | .......... 321,000 | ......... 358,884 . 351,355 | .oooovvverrviiines | w0000 3,950 | 10000 3,950 | oo 13,039 | 02/02/2021.
458342 AD 1 |INTERPIPELINELTD. - | 08/29/2017. HSBC . . 288,718 | ......... 279,000 | ......... 295,213 ..290,214 | ... 288,194 | .ovovvrevieenn [ 523 | o523 | 10,753 | 07/20/2020.
564835 AJ 5 |MANUFACTURERES LIFE INSURNACE.............. .. 08/28/2017.| T D SECURITES.........coevvmvvvmriinirrerienns . ) 1,198,008 | ... 1,200,000 | ....... 1,199,952 199,980 [ covveverreeeneens | coeverseneeereend [ eeeerereeiirerees | eeverereressseeensd | eoveeeeesseseeires | e 1,199,963 | ..ovvovvverrere | eereenn(1,955) | vovenn(1,955) | ... 18,883 | 06/01/2025.
564835 AL 0 |MANUFACTURERES LIFE INSURNACE.... .| 08/30/2017. | SCOTIA 904,741 875,000 | oo 875,000 875,000 11/22/2027.
628952 AN 0 |NAV CANADA .| 06/09/2017. | NATIONSBANK.... 454084 417,000 | ... 417,000 417,000 02/23/2048.
663307 AC 0 |NORTHWEST REDWATER PRT... .| 05/16/2017. | RBC DEXIA 866,246 | ......... 856,000 | .......... 855,710 855,797 02/23/2022.
663307 AD 8 |NORTH WEST REDWATER PRT... .| 05/26/2017.| T D SECURITES.. 399,744 | .......... 400,000 | .......... 398,548 ...398,605 398,618 02/23/2043.
663307 AK 2 |NORTH WEST REDWATER PRT....ooccooervrrvre | 08/03/2017. 1,589,835 | ... 1,500,000 | ....... 1,493,310 2,493,363 [ v | o1 s | s T | s | e 1493474 | oo | e 96,362 | ..o 96,362 | ....... 75,961 | 01/10/2039.
667869 AA 9 | NORTHWESTCONNECT GROUP .| 10/31/2017. 1,084,914 | ......... 903,100 | .......... 909,033 908,238 | ..oooovveveeereri | e 176,675 | ....... 176,675 | ...... 44,801 | 04/30/2041.
67103M AE 6 |OPB FINANCE TRUST | 08129/2017. 371,000 | .........380,164 379,027 | oo | v 1,303 02/02/2026.
68214W AP 3 |OMERS REALTY CORP o | 0BI01/2017. | SCOTIA.oovvvvsvssvvsvssvnsvssvssssnsse | 4753973 | .o, 1,750,000 | ....... 4,750,000 | worvvrese,750,000 | covvvrrsvvrrse | conevnesennrsnins | vennsinneses | evnesennssinnsiQ | cosennssennians | e 1,750,000 3,973 05/09/2022.
70632Z AA 9 |PEMBINA PIPELINE CORP.... .| 08/30/2017. | RBC DOMINION... 1,081,650 | ....... 1,000,000 | ....... 1,096,790 | .......... 1,088,421 | oo | eeeeee(13814) [ s | oo (13818) | e | e 1,075,007 6,643 03/29/2021.
70632Z AF 8 |PEMBINAPIPELINE.......ccoimivireriiriinicrciriiinienne .. | 08/29/2017. | T D SECURITES 2,336,713 | ....... 2,241,000 | ....... 2,240,798 2,240,821 2,240,831 | oo | e 95,883 | ... 95,883 | ...... 67,815 | 06/15/2027.
75585R PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST........ |.. | 12/12/2017. | MORTGAGE PAYDOWN.. ) 344 | o 3144 | o 3,144 3,144 11/12/2052.
766910 AT 0 |RIOCAN REAL ESTATE...oocccorociveverssoseerssnn .| 08/15/2017. | BMO CAPITAL............. 1.208.294 170,000 | .....1.252.265 Ao 1,207.109 | ... N 1,185 06/28/2019.
766910 AV 5 |RIOCAN REIT | 01/26/2017. | WILLAIM HOUGH. 792,386 | ..o 780,000 | ........ 794,578 787,251 | oo | 5,135 03/05/2018.
775109 AS 0 |ROGERS COMMUNICATIONS.......ccccooovrirore. .| 06/09/2017. | NATIONSBANK.... 349488 | ... 310,000 | oo 355,114 345,824 3,664 03/22/2021.
780085 VD 5 |ROYALBANK OF CANADA oo A|01/24/2017. | JP MORGAN 999270 | ... 1,000,000 | oo 998750 999.739 | oo (469) 01/16/2018.
80310Z AA 7 |SAPUTOINC.. .| 05/26/2017. |NBCS SECURITY oo | | 1457119 | ... 1,125,000 | ...... 1,138,238 | oo 44773 | o 1308 i o (1308) | 1133469 | oo | e 23,650 11/26/2019.
80310Z AB 5 |SAPUTOINC.. < [ 08812017, | VARIOUS....ooreseesssessiensne | 1,755,257 | ... 1,750,000 | ....... 1,750,000 | voreerecc 750,000 | eooorceeerre | oeeersseseensseen | eeveeeserneeeens | eeveseieeerseenld | eoovceeeessereens | ceeeeee 1,750,000 5257 06/23/2021.
86682Z AG 1 |SUNLIFE FINANCIAL INC.. o | 08IB0/2017. | SCOTIA. oot | 1,512,825 | ...... 1,500,000 | ....... 1,499,025 | ..o 1,499,135 SO ISV . o B DRSO 1,499,195 | oocvrverrcrn [ o 13,630 09/25/2025.
86682Z AH 9 |SUN LIFE FINANCIAL INC.. .. | 08/30/2017. | SCOTIA.... 957,421 | oo 935,000 | .......... 933,925 12934,005 [ oo | e 65 65 934,070 | ..oovveeeeeeens | e 23,351 02/19/2026.
867212 AM 1 | SUNCOR ENERGY INC.. | 04/19/2017.| RBC DEXIA.. 1,121,497 | ... 1,100,000 | ....... 1,097,261 1,097,419 103 LTI T8 S B 1,097,522 | coovererrerrs | e 23,675 09/14/2026.
86721Z AN 9 | SUNCOR ENERGY INC.. - | 08/23/2017. | VARIOUS. 539,578 | .......... 525,000 | ......... 524,475 | ..ovvverrrs 524,538 | oo | oo, (25) (25) 524,513 | oo | e 15,065 09/13/2046.
891145 4A 9 |TD BANK. .. | 04/12/2017. | NATIONSBANK.... 932,622 | .o 925,000 | .......... 915,491 | oo, 650 650 918,370 | ovoeveeevrerens | e 14,252 04/02/2020.
891160 K5 1 .. | 06/09/2017. | T D SECURITIES....oovvvvvvrssnsnnnrvvvenn [ 1171120 | ....... 1,158,000 | ....... 1,158,000 [ covvevereeeeereeeereeerns | eeeeereeeseeseeenes | vereeeserereseeneens 0 I RO IS 1,158,000 | ..ovooorerrris | v 13,120 03/23/2022.
891160 LV 3 ..101/11/2017. | RBC DEXIA. o 2,414,304 | ....... 2,472,000 | ....... 2,469,959 2,470,084 { oo | e, 10 10 2,470,056 | ...ovooovrcernns | e (55,753) 07/18/2023.
89119Z AH 6 |TORONTO HYDRO CORP.. .. 102/02/2017. | T D SECURITIES........ccoovviirriiirriiniinnns . ) 583,444 | ... 611,000 | .......... 610,004 | ..oovoveeed 610,004 | .vvvooererereeeeens | crereeereerreeeeiens 0 610,004 07/28/2045.
892329 AP 8 | TOYOTACRCDAINC |- | 01/19/2017. | HSBC . . 307,893 | ......... 303,000 | ......... 309,202 | ... (137) (137) 308,354 05/23/2019.
892329 AR 4 |TOYOTA CREDIT CANADA INC.......ccovvvvvirirrirnns .1 01/18/2017.| WOOD GUNDY.......covvrirrrirerircrierireeas . . 851,955 | ......... 850,000 | .......... 849,193 | oo 849,486 | oo | e, 10 10 849,495 R 02/19/2020.
892329 AV 5 | TOYOTA CREDIT CANADAINC.........coovvvirrrirnnee .. [ 01/17/2017. | NATL FINANCIAL SERV.......cvvvivammnnnna | 1,754,263 | ....... 1,736,000 | ....... 1,732,563 | voccov 1,733,121 | oo | oo 34 K N 1,733,155 | oo | e 21,108 02/25/2021.
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89353Z BZ 0 | TRANSCANADA PIPELINESLTD...oooooooooooon [ 08/242017.| CIBC WORLD MKTS ..o B . 725991 | .o 700,000 | ... 698,369 18 698,403 | oo | 27,588 | ........ 27588 | ... 22,233 | 06/06/2046.
918423 AM 6 | VW CREDIT CANADA INC .. | 04/03/2017. |HSBC . ) 1,002,140 | ...... 1,000,000 | ......... 999,820 21 999,932 2,208 2,208 | ... 8,088 | 04/04/2018.
949746 RX 1 | WELLS FARGO & CO. - | 04/11/2017.| RBC DEXIA.. . 995910 | ....... 1,000,000 | ....... 1,000,000 . . NV DO I 1,000,000 | .o | oo Ul — (4,090)] ....... 12,231 | 05/19/2026.
949746 SG 7 |WELLS FARGO & CO .| 03/31/2017. | RBC DEXIA 982,086 | ... 986,000 | ... 986,000 | oo .986,000 | oo o 0 986,000 | vrovovrreerr | s (3,921){ oo (3,921)] .......10,624 | 10/27/2023.
G0753U AX 3 |HEATHROW FUNDING LTD.......cccooormmvriirrrinnnns .. | 08/16/2017. | RBC DEXIA. . 1195546 | ....... 1,153,000 | ....... 1,238,927 | ..o 1,210,154 | coovvvererrcren | o, (14,313) | oo | o [RZEE)) I - 1,195,844 | oo | PR . (295)] ....... 52,311 | 07/03/2019.
3899999. Total - Bonds - Industrial and Miscellaneous.................... +|...179,506,243 |....176,984,392 |....179,601,528 | ...... 177,109,874 | oo 0 | (270,431) 0 (270,431) 0 s 178,000,588 | .... 1,505,654 |....1,505,654 | ..4,026,681 XXX
8399997. Total - Bonds - Part 4 - ..425,776,830 |....418,909,956 |....426,460,208 | ... 415,634,978 | ..oovvvee | e (818,945) | .....oooo.. 0| (818,945) | ...oovrvee 0] ... 422,188,023 | ...............0 | ..3,588,808 |....3,588,808 | ..8,348,052 | XXX
8399998. Total - Bonds - Summary Item from Part 5 s | 83,019,928 | ..... 83,347,000 | ..... 83,470,412 | covvvoveeeeeeeeeeeeeeeeeenes | o | 16,626 | oo | s 16,626 83,487,037 ..(467,110)] ...... (467,110) | .....709,694 XXX
8399999, Total - Bonds...... |...508,796,758 |....502,256,956 |....509,930,620 | ......415634,978 | ......000 | (802,319) | o0 [ (802,319) | oo 0 . 505,675,060 | ...ooovccvc.e 0 .3,121,698 |...3,121,698 | .9,057,746 | XXX
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 [ABBVIEINC.....cccoommmrrmmrrrvieiiiessrerecsviinisseeeees - [ 0212772017, | JP MORGAN.......oovvvvvmminsnsnnnnnivceninsnnns || 60,000.000 | ...... 3,705,417 XXX | 3,348,018 3,757,200 | ... [CTILIRE: 2 ) OO I PO (409,182) 3,348,018 | ..ooovorcererens | o 357,399 XXX
00724F 10 1 |ADOBESYSINC oo [+ | 1OM9I2017. | COWEN. v | 15,000.000 | ..... 2,551,030 XXX | 1,424,124 | ..........1,544,250 | ... (120,126) OO IR P (120,126) | covvvveeveecres | oo 1424128 | oo 1,126,906 XXX
015351 10 9 | ALEXION PHARMACEUTICALS INC.. o |+ [ 091312017, | COWEN. oo | 15,000.000 | ....... 2,176,469 XXX | LI N RN DY DO NV DO I 1,513,829 [ oo | ol 662,641 XXX
01626P 40 3 |ALIMENTATION COUCHE TARD........ccceovvrerennes .. [02/23/2017. | VARIOUS........ooevvvvvinrvvniiisnsnsiissnniiinns | 9,547.000 | ......... 590,132 XXX | 494,602 581221 | ... [CLXC720) ) T DO B (86,620) 494,602 | .ovooeeees | e, 95,530 XXX
023135 10 6 |AMAZON COM INC - 05/02/2017. | BONY... B — 3,000.000 | ...... 2,828,764 XXX | 756,761 2,249,610 | ..(1,492,849) | .ooooccoccoeeeeees | oo | oo (1,492,849) 756,761 .2,072,003 |.....2,072,003 XXX
031162 10 0 |AMGEN INC - | 03/27/2017. | BONY... | ........10,000.000 | .......1,657,207 XXX | 1,597,562 1,462,100 | ... 135,462 135,462 1,597,562 | ... | 59,645 59,645 XXX
036752 10 3 |ANTHEMINC - | 04/26/2017. o 30,000.000 | ....... 5,329,420 XXX | s 3,700,782 4,313,100 | .....(612,318) (612,318) 3,700,782 1,628,638 |.....1,628,638 XXX
037833 10 0 |APPLE COMPUTER.... |- | 02/22/2017. e 65,000.000 | ....... 8,659,145 XXX | 2,058,685 7,528,300 | ..(5,469,615) | coccccverrccrens | corererresinns | oo (5,469,615) 2,058,685 6,600,459 | .....6,600,459 XXX
038222 10 5 |APPLIED MATERIALS oo | TIATI2017. COWEN s | 100,000.000 | ....... 5,785,336 XXX | 1,867,000 13,227,000 | ..(1,360,000) OO IR B (1,360,000) | ooveeversreees | o 1,867,000 | cooverserrrres 3,918,336 |....3,918,336 XXX
053332 10 2 |AUTOZONE INC.....coovoorrireierensninii .. | 06/01/2017. [ 4,000.000 | ....... 2,498,766 XXX | 3,001,902 23,159,160 | ..... (157,258) | oovervvverensinins | cvvreneeriiiiens | eeeevinns (157,258) 3,001,902 ...(503,137) | ...... (503,137) XXX
125509 10 9 | CIGNA CORP - | 08/31/2017. | MORGAN STANLEY.... oo ....0.25,000.000 | ......4,505,496 XXX | 3,398,750 3,334,750 64,000 | oo 64,000 3,398,750 1,106,746 |....1,106,746 XXX
126650 10 0 |CVSCORP o [ 121972017, COWEN. oo | 120,000.000 | ... 8,933,304 XXX | 10,982,575 19,469,200 | ...1,513,375 | coocccceorecccces | oo | e 1,513,375 | oo | oo 10,982,575 | oovvvvccvre. (2,049,271) | ...(2,049,271) XXX
156782 10 4 | CERNER CORP | OBI2412017. | BONY s | 30,000.000 | ....... 1,933,722 XXX | 1,759,281 1,421,100 | ... 338,181 | oo 338,181 | e | oo 1,759,281 | ... | 178481 174,441 XXX
191216 10 0 |COCACOLA CO - | 071M172017. i — 50,000.000 | ....... 2,214,344 XXX | 1,879,250 2,073,000 | .....(193,750) | ccccccoevsccccoens [ oo | e (193,750) | c.coovvereees | o 1,879,250 | ... o] 335004 | ... 335,094 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTIONS. o [ 0212312017, | BONY oo | 30,000.000 | ....... 1,774,935 XXX | 1,877,055 1,680,900 | ...... LT O DO O 196,155 | .vvvvveccvorerecs | e 1,877,055 | oovveerre ..(102,120) | ......(102,120) XXX
25470F 30 2 |DISCOVERY COMINICATIONS - | 02/2112017. | ........95,000.000 | .......2,744,452 XXX | 2,810,100 2,544,100 | ... 266,000 | ..oovoveereeccenen 266,000 PXETR T D (65,648) (65,648) . XXX
263534 10 9 | DU PONT (E.I) DE NEMOURS - | 09/01/2017.| VARIOUS | .....180,000.000 | .....10,059,585 XXX | 10,059,585 213,212,000 | (3152,415) | oo | oo | oo (3,152,415) | oovevreresoen | e 10,059,585 0 XXX
278865 10 0 |ECOLABINC - 02/23/2017.| VARIOUS ) — 22,500.000 | ....... 2,767,658 XXX | 2,533,658 2,637,450 | ...0.(103,793) | oo [ oo | oo (103,793) 2,533,658 | oo | o 234,000 | ... 234,000 XXX
20414D 10 0 |ENVISION HEALTHCARE.. <[ 041712017, P MORGAN...occveveonssessvensn | 40,080.000 | ....... 2,404,515 XXX | s 3,191,568 2,536,663 | ... 654,905 TS DO O 654,905 3,191,568 oo (787,053) | ......(787,053) | ..ooorrrre XXX
31428X 10 6 |FEDEXCORP.... < [ 1212012017 COWEN...oorrsevensvesssineees | 10,000.000 | ....... 2,493,708 XXX | FIECT 0 T RN DY DO NV DO I 1,885,028 | .... | .....508,680 | ... 608,680 XXX
38141G 10 4 |GOLDMAN SACHS GROUP INC.... o | QU017 BONY s | 10,000.000 | ...... 2,440,180 XXX 1,701,041 | .........2,394,500 | ... (L)) S SRR D (693,459) | coovvserrrens | oo 1,701,041 | ... o] 739139 | .. 739,139 XXX
46120E 60 2 |INTUITIVE SURGICAL INC - | 06/23/2017. o [p— 5,400.000 | ...... 4,392,958 XXX | e 2,543,779 | ........3424,518 | .... (880,739) | covvvvvvrrevrsns | cvrversnersas | e (880,739) 2,543,779 1,849,179 |....1,849,179 | oo XXX
46625H 10 0 |JP MORGAN CHASE &CO.... oo || 02123/2017. wor].....140,000.000 | .....12,690,283 XXX | 6,710,327 R T(017¢)) DR DN B (5,370,273) 6,710,327 5,979,956 |....5,979,956 | ....... 67,200 | XXX
494568 10 1 |KINDER MORGAN INC... || 02/23/2017. w|.....100,000.000 | ....... 2,148,613 XXX | 1,866,120 | ...........2,071,000 | ... (204,880) OO IR P [PL0X::10) ) Y B 1,866,120 | coovvrecorers | e 282,493 | ... 282,493 | ....... 12,500 | XXX
526057 10 4 |LENNARCORP..... - | 11/10/2017. | RETURN OF CAPITAL...ooocoovmmscicennes |, 177,358 XXX | e 77,358 | vovvreeeeeee e ATT,358 | oo | oo 0 177,358 0 XXX
532457 10 8 |LILLY (ELI) &CO... .. 03/09/2017. | VARIOUS v | 1...70,000.000 | oo 5,818,323 XXX |, 5441536 | .........5,148,500 | ... 293,036 | ovvoooorer 293,036 5,441,536 | .oovvvevevevererens | oo 376,787 | ... 376,787 | ....... 36,400 XXX
58155Q 10 3 |MCKESSON CORP o [ 1072612017, COWEN. oo | 40,000.000 | ....... 6,383,817 XXX | 7,984,248 | .......... 5,618,000 |....2,366,248 | .oocccccerrreries | corrvrersiiins | 002,366,248 | oo | i 7,984,248 | .oooooovern (1,600,432) | ...(1,600,432) | ......47,200 | XXX
654106 10 3 |NIKEINC-CLB e[| 0BI30/2017. [ VARIOUS...covvvvvtvrensnssiesnnns | | 65,000,000 | .. 3,737,999 XXX | 3,844,844 3,303,950 3,844,844 ....(106,845) | ......(106,845) | .......35,100 | XXX
68389X 10 5 |ORACLE SYSTEMS......ccovvrvvmvviiiiivirrrnssssssinicn .| 03/1712017. | .....180,000.000 | ....... 8,152,646 XXX | 7,074,614 6,921,000 | 1000 153,614 | coovecerevcceenns | eeeseererecrens | cereee 1535614 | e | e, 7,074,614 | coooovve .1,078,032 |....1,078,032 | ...... 27,000 | XXX
74005P 10 4 |PRAXARINC - 06/01/2017. e 35,000.000 | ....... 4,689,400 XXX | 4,146,692 A101,650 | . 45,082 | oo | e | e 85,082 | e | e 4,146,692 | ..ovvvvverecrcc | o 542,708 | ....... 542,708 | ....... 18,140 | XXX
745867 10 1 |PULTEHOMES INC..oooooorrrerrss | O8101/2017. | VARIOUS ..o | 270,000.000 | ...... 6,013,572 XXX | 5,144,071 | ..........4,962,600 | ...... 181,471 544,071 | oo | o 869,501 | ... 869,501 | ... 41,400 | XXX
747525 10 3 |QUALCOMM INC « [ 0172312017, | BONY oo | 25,000.000 | ....... 1,397,272 XXX | 1,307,543 | vooov 1,630,000 | ..... (727 20:1:1:) L I DU IR (7272053 ) R B 1,307,543 | cooovvvrennirans | s 89,730 | ......... 89,730 | .oovrvierri XXX
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749%67X 10 3 |RESTORATION HARDWARE HLDG..........cc0.coo o [ 0212812017, | BONY o | 51,200.000 | ....... 1,630,069 XXX | 1,845,760 1,571,840 | ... 273,920 273,920 | coovoceereee | e 1,845,760 | ...ooovere 2 (215,691) | ......(215,691) | oo XXX
806857 10 8 |SCHLUMBERGERLTD < [ 021232017 | VARIOUS......ooonsensensne | 40,000.000 | ....... 3,213,650 XXX | 3,280,048 13,358,000 | ... (68,952) rrenenr(68,952) 3,280,048 | .oovvveeerovrs | (75,398) | ........ (75,398) XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS | 08/02/2017. | SANFORD BERNST ...ocoovcsvvsvsscn | 30,000.000 | ....... 2,074,614 XXX | 1,386,840 4,750,500 | +.00.(363,660) | cvooveevereeres [ oo | oo (363,660) | covovvvverere | oo 1,386,840 | coocvrvcvers | e 687,774 | ... 687,774 XXX
858912 10 8 |STERICYCLE INC < | O815/2017. | BONY oo | 55,000.000 | ....... 4,625,768 XXX | 5,643,063 4,237,200 | ...1,405,863 | oo | e | oo 1,405,863 5,643,063 (1,017,295) | ...(1,017,295) XXX
90130A 10 1 | TWENTY-FIRST CENTURY.... - | 08/16/2017. | .....130,000.000 | ..... 3,882,984 XXX | 3,654,300 | ..........3,645,200 | ........ 9,100 [ ooorererrrooe . 9,100 3,654,300 | .ooccorscrers | e 228,684 | ... 228,684 XXX
918204 10 8 |V.F.CORP - [ 10/23/2017. | .....200,000.000 | .....11,115,020 XXX | 9,188,047 A(1481,953) | oo | e | o (1,481,953) 9,188,047 1,926,973 |....1,926,973 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS INC < [ 032017, | VARIOUS ... | 35,000.000 | ... 4,241,771 XXX | 2,856,350 | ..........2,578,450 | ...... 277,900 | oooooeeeeeeeeeeerens | coreneeeeeeseens | eereeees 277,900 2,856,350 .1,385,421 |.....1,385,421 XXX
941068 10 1 |WASTE CONNECTIONS INC - | 02/23/2017. | MILLER TABAK....ooocccorsveresineens | 6,151.000 | ......... 700,940 XXX | e 587,926 | .............647,946 | ... (60,020) 587,926 | ...oovvrecccconn | oo 113,014 | ....... 113,014 XXX
95040Q 10 4 |WELLTOWERINC | OTIOTI2017. | BONY oo | 20,000.000 | ....... 1,454,166 XXX | 1,529,370 | ..........1,338,600 | ... 190,770 190,770 | oo | e 1,529,370 | oo | o (75,204) | ........ (75,204) XXX
958102 10 5 |WESTERN DIGITAL CORP. o [ 0612312017, | BONY o | 10,000.000 | .......... 945,258 XXX | e 600,500 | ............679,500 | ... TEX110)) EPRRIT DO D (79000) 600,500 | ..ocovorecrns | e 344758 | ....... 344,758 XXX
969904 10 1 | WILLIAMS-SONOMA INC... | 120042017, | COWEN. oo | 30,000.000 | ....... 1,610,642 XXX | 1,411,677 451,700 | ... TCL07<)) U DO (40,023) | ooveeeee | e VAT | o | 198,965 | ....... 198,965 XXX
98310W 10 8 |WYNDHAM WORLDWIDE.. | 0412612017, | VARIOUS....oosoesvosvnssesssnssnsssssns | 90,000.000 | ....... 8,479,768 XXX | 5,537,310 6,873,300 | .(1,335,990) | cocccccerrrccccns | oo | oo (1,335,990) 5,537,310 12,942,458 |....2,942,458 XXX
98956P 10 2 |ZIMMER HOLDINGS INC.... < | OT/3I2017. | VARIOUS s | 20,000,000 | ....... 2,579,586 XXX | 1,888,324 2,064,000 | +.o0.(175,676) | coovveersoes | cveresceersine | oo (A75,676) | oo | o 1,888,324 | coocovvicrers | 691,262 | ... 691,262 XXX
G0177J 10 8 | ALLERGAN PLC | 0210812017, | BONY oo | 28,000.000 | ....... 6,665,028 XXX | 5,880,280 5,880,280 | oo | oo 0 5,880,280 | .oovvccccrmrrs | oo 784748 | ... 784,748 XXX
G16252 10 1 | BROOKFIELD INFRAST PARTNERS. o [ 0212312017, | VARIOUS ..o | 5582.000 | ....... 268,834 XXX | e 240,776 | .............250,743 | ........ TCREG):)) —— (9,968) 240,776 | oo | oo 28,058 | ........ 28,058 XXX
H84989 10 4 |TE CONNECTIVITY LTD e |- | 04126/2017. 80,000.000 | .......5,977,052 XXX 2,618,535 (2,923,865) | v .(2,923,865) 2,618,535 3,358,517 |....3,358,517 XXX
Y2573F 10 2 | FLEXTRONICS INTLLTD...ooovnvieriiviressi o [O1AB2017. | BONY s | 20,000.000 | .......... 297,805 XXX | e 139,128 | ..ovvr.... 287,400 | ... [T o)) N N B (148,272) 139,128 | oovveevrereen | o 158,677 | ....... 158,677 | vovvvrvrererns XXX
008916 10 8 |AGRIUMINC - 03/21/2017.| WEEDEN & CO.... e — 3,494.000 | ........ 447,275 XXX | e 370,404 | .............471,550 | ... (101,146) (101,146) 370,404 XXX
063671 10 1 |BANKMONTREAL QUE.........cocovrivrimrireiiririrnns A|02/23/2017. | FIDELITY CAP........oooverrvvviinevriiisscrinns | 5,527.000 | .......... 562,866 XXX | 383,914 | ............533,742 | ... (149,829) (149,829) 383.914 XXX
064149 10 7 |BANK NOVA SCOTIA HALIFAX.. [ 02123/2017. | FIDELITY CAP..oovsrsvensvsessssessisess | 9,647.000 | ........ 790,044 XXX | e 312,825 | oo 721210 | ... (408,385) (408,385) 312,825 XXX
103309 10 0 |BOYD GROUP INCOME FD .. | 02/28/2017. | VARIOUS 4,748.000 XXX . 146,867 | oooooooo.... 406,239 | ... (259,372) . (259,372) 146,867 XXX
112585 10 4 |BROOKFIELD ASSET MANAGE - CLA.. < [ 0202312017 | VARIOUS ... | 26,966.000 XXX | 1,038,322 | .ooo...... 1,194,504 | ..... (156,271) (156,271) | oo | cerrei 1,038,322 XXX
124900 30 9 |CCL INDUSTRIES INC .. [ 02/23/2017. | MILLER TABAK.......ovvvvsrreviisnsiriisssnnns | 677.000 | o 189,650 XXX | 121,076 178593 | ... CTA:T0 ) P— . (57,517) 121,076 XXX
136375 10 2 | CANADIAN NATLRY CO.... < [ 021232017 | VARIOUS.....oosensessensne | 19,494.000 | ....... 1,827,730 XXX | e, 748,639 4,761,673 | (1,013,038 | oo | eorreeresris | oo (1,013,034) 748,639 XXX
136385 10 1 | CANADIAN NAT RES LTD.. o [ 0212312017, | VARIOUS .o | 29,653.000 | ....... 1,155,526 XXX | e 917,202 1,268,852 | .....(351,650) (351,650) 917,202 XXX
13645T 10 0 | CANADIAN PACRY LTD.... .| 02/23/2017. | MILLER TABAK.... .808,022 XXX 797003 19.461 19,461 797,003 XXX
151350 10 9 |CENOVUS ENERGY INC.... .| 02/23/2017. | VARIOUS 676,773 K| 671,723 | oo TTT896 | .. (106,173) (106,173) 671,723 XXX
172454 10 0 |CINEPLEXINC | 02123/2017. | VARIOUS .o | 14,804.000 | ........ 758,012 XXX | 613471 | .............758.261 | ... (144,790) (144,790) 613,471 XXX
249906 10 8 | DESCARTES SYS GROUP INC.. | 0212812017, | VARIOUS....oososovssvnvssissssnsssssns | 19,230.000 | ........ 551,133 XXX | e 262,968 | .............550,555 | ..... (287,587) (287,587) 262,968 XXX
25675T 10 7 |DOLLARAMAINC... -1 02/23/2017. | RBC DEXIA.....covororensens | 6,097.000 | ........ 629,818 XXX | s 74993 | ...........599,823 | ..... (524,830) (524,830) 74,993 | coovovceere | o 554,825 XXX
33767E 10 3 |FIRSTSERVICE CORP... A| 0212312017 | VARIOUS...cooovosvescsssnssvssssssess | 4766.000 | ......... 352,921 XXX | 223,067 | .............303,785 | ...... TCURAT:)) E DO S (80,718) 223,067 | oo | o 129,854 XXX
351858 10 5 | FRANCO NEVADA CORP... 02/23/2017. [ SCOTIA. oo | 12,214.000 | ....... 1,069,066 XXX | 730,519 | oo 980,540 | .....(250,021) (250,021) 730,519 | ooveeeeeeeccccs | oo 338,547 XXX
375916 10 3 | GILDAN ACTIVEWEAR INC | 02123/2017. | VARIOUS ..o | 7,658.000 | ........ 254,055 XXX | 95,791 ..261,061 | .....(165,270) (165,270) 95,791 | oovevoeesn | o 158,264 XXX
39945C 10 9 |CGIGROUPINC | 0212412017, | RBC DEXIA. .o | 17,250.000 | ....... 1,083,564 XXX | e 383,040 2,111,590 | ....(728,550) (728,550) 383,040 | oo | o 700,524 XXX
453038 40 8 |IMPERIALOILLTD < [ 02232017, | VARIOUS ... | 8,199.000 | .......... 351,107 XXX | e 339,044 | ............ 382,975 | ...... (UK X)) DTN DO (43,931) 339,044 | oo | 12,062 XXX
458237 10 6 [INTACT FINL CORP SUB RCPT.......cccvvrererrrrnnn .. [02/23/2017. | VARIOUS.........oovvvvinnnriissirvissesenin | 11,364.000 | ...... 1,087,956 XXX | 695,205 | ..........1,092,080 | ..... (396,876) (396,876) 695,205 | .ovvveeereeeenres | e 392,752 XXX
56501R 10 6 | MANULIFE FINANCIAL CORP - [ 0312772017, | WEEDEN & CO.ovvovrvvevesssssssnsn | 29,034.000 | .......... 666,078 XXX | e 526,221 | .............604.203 | ... (167,982) (167,982) 526,221 | coorverrrers | oo 139,857 XXX
68272K 10 3 | 02/23/2017. | GLEACHER s | 9,910.000 | ......... 932,589 XXX | 603,528 | .............905,576 | ... (302,048) (302,048) 603,528 | .oococorrcier. | 329,061 XXX
706327 10 3 0212312017, | VARIOUS....oosososvnsvsssesssnssessnn | 12,048.000 | ........ 506,833 XXX | e 397,365 | .............505,534 | ... (108,169) (108,169) 397,365 | ..oovovrccccreen | oo 109,469 XXX
717046 10 6 |PEYTOEXPL & DEV CORP.... e |- | 02/23/2017. | GLEACHER.. S 12,882.000 | ........ 362,958 XXX | 246,800 | ............ 427,811 | ... (181,011) | oo [ oo | oo (181,011) 246,800 | ..oovveoern | oo 116,158 XXX
73927C 10 0 |POWER FINANCIAL CORP..............ooocviciirrrrrrenes ++ | 03/15/2017. [ SCOTIA.......ooovovvnririvicnsssssssnesinni | 14,675.000 | ooooooo.. 529,142 XXX | 469,168 | .............492,493 | ....... (VXX | (23,325) 469,168 | ...oovevereererrene | s 59,975 XXX
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739721 10 8 |PRAIRIESKY ROYALTY...ooovvvvvvrvvrnrnnnnnnnnninnnnn .. 02/23/2017. |NATL FINANCIAL SERV.....covvvvvvvvvninnnnnc| 29,080.000 | ... 880,577 XXX | 822,207 | oo 927,900 | ..., (105,693) | covrrreessens | creesseersrers | cevien (105,693) 822207 | oo 58,370 | ........ 58,370 3,388 XXX
76131D 10 3 |RESTAURANT BRANDS | 02/23/2017.| VARIOUS o 6,667.000 | ......... 487,773 XXX | o 322,670 | oo 426,355 | ... TRLOR: 7)) SO NS D (103,684) 322,670 | e | e 165,103 | ....... 165,103 1644 | XXX
775109 20 0 |ROGERS COMMUNICATIONS... | 02/23/2017. | VARIOUS ..o | 14,493.000 | ... 830,862 XXX | 672,537 | covors 750,592 | ... TECN0LT)) O DR (78,056) 672,537 | cooveersoers | e 158,325 | ....... 158,325 7602 | XXX
780087 10 2 |ROYAL BK CDA MONTREAL QUE - [ 02123/2017.| FIDELITY CAP...oovcromsveesvvnsinens | 10,034.000 | ......... 990,756 XXX | e 601,157 | 1o 011,790 | ... TCETON:7) ) PO NS B (310,652 601,157 | vovverrrerrre | o 389,599 | ....... 389,599 XXX
81783Q 10 5 |SEVEN GENERATIONS ENERGY.. | 02/23/2017. | CAPSTONE ..o | 9,764.000 | ... 250,411 XXX | 284,026 | .............305,711 | ...... (21,684) | oo, . (21,684) 284,026 | oooveoeess | e (33,615) | ........ [GEXT)) E— XXX
82833 10 7 |SILVER WHEATON CORP | 0317/2017. | WEEDEN & CO B 6,539.000 | ....... 173,869 XXX | 169,622 | wovrrrnr 169,622 | oo | e 0 169,622 | oo | e 4248 | ........ 4,248 XXX
85472N 10 9 | STANTECINC - 01/09/2017. | VARIOUS I 4,252,000 | ......... 145137 XXX | e 133,245 | ..o 144,228 | ....... TRTOXCT:)) DT DO (10,983) 133,245 . XXX
866796 10 5 |SUNLIFE FINANCIAL SVCS CAN.. | 02423/2017. | VARIOUS . | 8,490.000 | ......... 421,832 XXX | 315,666 | .............437,660 | ..... (121,998) | oo [ e | oo (121,994) 315,666 | .ooovreerrnns | oo 106,167 | ....... 106,167 4989 | XXX
867224 10 7 | SUNCOR ENERGY INC - 02/23/2017.| VARIOUS o 5,247.000 | ......... 223171 XXX | e 111,084 | ... 231,655 | ... (120,592) | oo | e | e (120,592) 111,064 [ oo | o 112,108 | ....... 112,108 1,082 | XXX
891160 50 9 | TORONTO DOMINION BK ONT | 02/23/2017. | FIDELITY CAP..ooocvesvvsvssvnsvnsnss | 25,205.000 | ....... 1,779,395 XXX | 410,085 (1,258,990) | oo | oo | e (1,258,990) 410,085 1,369,310 |....1,369,310 | ....... 13,863 | XXX
893530 10 7 |TRANSCANADA CORP | 03/06/2017. | RBC DEXIA, S — 8,577.000 | ......... 523,814 XXX | e 452,427 | oo 519,252 | . TGX:72)) O DO S (66,825) 452,827 | oo | e 71,387 | o 71,387 | oo 4846 | XXX
Y09827 10 9 |BROADCOMLTD....oooviomivrssvonsvonsnnss C|06/05/2017. | VARIOUS 40,354.000 | ....... 8,973,199 XXX | 3,682,007 .(3,583,981) [ P (3,583,981) 3,682,007 5,291,102 |....5,291,102 | ....... 43766 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous... ...226,426,958 XXX ....175,525,480 (30,183,336) | ..o [ 0 ]...(30,183,336) | oo 0] 175,525,480 | ..o 0 | 50,901,481 |..50,901,481 | ..1,379,099 | XXX
Common Stocks - Mutual Funds
464286 10 3 |ISHARES AUSTRALIA ETF | 02123/2017. BONY... 100,000.000 | ....... 2,230,961 XX 1,896,000 2,023,000 | e (127,000) [ v | o | s (127,000) | covrvvrerres | v 1,896,000 | .oocvrvrvies | o 334,961 | ... 334,961 XXX
78464A 69 8 | SPDR S&P REGIONAL BANKING ETF... || 02116/2017. | BONY... 40,000.000 | ......2,299,298 XXX 919,600 2,222,800 | .(1,303,200) [ (1,303,200) 919,600 1,379,698 |.....1,379,698 XXX
78464A 73 0 | SPDR S8P O8GEXPEPRD.......ccovvssinsissisins | 04105/2017. | BONY 100,000.000 | ...... 3,846,856 XXX | 3,701,860 | ..........4,142,000 | .....(440,140) | coocoooocssis | o | (440,140) 3,701,857 | oo | 144997 | ...... 144,997 XXX
9299999, Total - Common Stocks - MU FUNS....o..cvvsvsssssvsstsssssssssisss st | 8,377,115 XXX [ 6,517,460 | .......... 8,387,800 | ..(1,870,340) | o0 | o0 [ (1,870,340) 0 6,517,457 0 | .1,859,656 |....1,859,656 XXX
9799997, Total - COMMON SIOCKS - PaTt 4. .. ...234,804,073 XXX ..182,042,040 | ...... 209,857,954 | (32,053,676) 0. -0 | ...(32,053,676) | ..o 0] 182,042,937 | ..o 0 | 52,761,137 |..52,761,137 | 1,456,378 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5...... 36,369,508 XXX | 32,351,568 | ..o | s | oo 0 32,351,568 4,017,939 |....4,017,939 | ...162,882 | XXX
9799999. TOtal - COMMON SIOCKS. ..ot ..271,173,581 XXX [...214,394508 | ... 200,857,954 | (32,053,676) | . (32,053,676) [ .00 | 214,394,505 56,779,076 | ...56,779,076 | ..1,619,260 | XXX
9899999, Total - Preferred and Common StOCkS........co.vrsvvsvvee ..271,173,581 XXX ...214,394508 | ... 209,857,954 | (32,053,676) | . 0. .0 | ...(32,053,676) | .. 0 | 214,394,505 | ..............0 | 56,779,076 |..56,779,076 | ..1,619,260 | XXX
9999999. Total - Bonds, Preferred and Common Stock ...779,970,339 XXX |...724,325128 | ...... 625,492,932 | (32,053,676)| ......(802,319) | .. 0 ..(32,855,995) | ..ccovvn 0] 720,069,565 | ..o 0 | 59,900,774 |..59,900,774 | 10,677,006 | XXX
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Bonds - All Other Government
11070T AG BC PROV .. | 05/11/2017 | VARIOUS. 08/15/2017 | T D SECURITIES.......covvvinrinrinnrirerirens | v 3,444,000 | .........3,261,089 | ......... 3,250,860 | ........ 3,262,030 942
135087 A6 CANADA GOVT. .. | 04/07/2017 | RBC DEXIA 05/18/2017 ....324,966 (90)
135087 B4 CANADA GOVT.. .. | 04/20/2017 | VARIOUS. 06/27/2017 647,579 (1,161)
135087 D3 CANADA GOVT. .. | 06/15/2017 | VARIOUS. 08/15/2017 | BMO CAPITAL......coourverrmerirereeerenineees | cevreeens 2,578,000 2,857,098 (1,965)
135087 E6 CANADA GOVT ..| 05/15/2017 | VARIOUS. 08/03/2017 | VARIOUS........coovoiieriiieirereieseieeinsieens | aveenine 7,933,000 7,755,255 | ........ 7,905,608 1,172
135087 F3 CANADA GOVT. .| 01/19/2017 | NBCS SEC 04/25/2017 | VARIOUS.........oovvririerirerierineiierissiinens | e 21,475,000 21,383,766 | ....... 21,379,805 24,421
135087 G3 CANADA GOVT. .. | 06/09/2017 | T D SECURITIES.......coosverrvreirerirnriens 12/06/2017 | SCOTIA MCLEOD........coovvereerrriserrrerins | e 1,158,000 1,102,428 | ......... 1,135,742 2,523
135087 G4 CANADA GOVT. .. | 04/03/2017 | VARIOUS. 09/06/2017 | VARIOUS........coovoiririerinrinisninciiens | o 7,779,000 7,717,932 | ......... T749,772 | oo 7,279
135087 YQ CANADA GOVT.....ovmrirrireereirerieiinnns .. | 06/12/2017 | VARIOUS. 08/09/2017 | SCOTIA. ..o | ceereeens 1,027,000 | .........1,401,791 | ........ 1,336,671 | ......... 1,399,813 | ..oveevrrrerins (1,978)
135087 YZ CANADA GOVT. .| 01/17/2017 | VARIOUS. 03/28/2017 | RBC DEXIA........coeevreirerinrineinerieeinseens | cevneeens 3,925,000 4,244 157 | ......... 4,239,588 | ..ooovverncene | eereenn(18,044) | oo | e (18,044) | ..o | v | 4,569 | ....i4,569 | ... 44,182
68323A DZ ONTARIO PROV .| 04/10/2017 | T D SECURITIES.......c.oevvvvrerrirerirnrinens 08/03/2017 | SCOTIA. ..o | cverenens 8,513,000 | .........7,985,620 | ......... 7,946,886 | ......... 7,989,011 3,391 ....163,590
748142 ER PROVINCE OF QUEBEC . [ 02/23/2017 | NATL FINANCIAL SERV.......cocoomvrvinrinnns 08/03/2017 1,200,000 1,282,920 | ......... 1,239,451 (329) [ oo o | 2 43,469 | .....43,469 |...... 28,940
1099999. Total - Bonds - All Other Government. 59,952,000 59,808,229 | ....... 60,130,463 | ...ccoocvennnun 0] . 16,161 | oo, 0 i 16,161 0 0 ....490,034 |...239,714
Bonds - Industrial and Miscellaneous
03524B  AH ANHEUSER BUSCH INBEV.... .. | 05/09/2017 | MILLER TABAK.. 08/28/2017 | VARIOUS........oovveiricrierieeiseiserissinees | eeveeiiens 840,000 | ............840,000 | ............ 876,327 ....840,000 0
713448 DQ 8 |PEPSICOINC .. | 05/01/2017 | RBC DEXIA 08/29/2017 | RBC DEXIA........ooevirrerrierinerirerirerirnnees | cverenens 1,472,000 | .........1,471,043 | ......... 1,443,885 | .........1,471,088 45 45
00206R DY 5 |AT&TINC .| 05/17/2017 | T D SECURITES.... 08/30/2017 | RBC DEXIA.......coneveercrinrineirneeieeirsenns | cevneeens 1,261,000 1,252,249 | ......... 1,252,946 29 29
064151 QE 6 |BANKNOVA SCOTIA. .. | 01/11/2017 | SCOTIA 04/12/2017 | RBC DEXIA.........oeviirinrinrinnirerierisnies | v 2,250,000 | .........2,228,288 | ......... 2,270,138 2,228,799 511 511
064151 WY 5 |BANK NOVA SCOTIA HALIFAX............... .. | 06/27/2017 | SCOTIA 08/24/2017 | CIBC WORLD MKTS.......cocnvveermrerirerins | cerrerens 2,186,000 | .........2,185,869 | ......... 2,142,149 2,185,872 | oo [ e 3 3
135962 LB 9 |CIBC ..| 01/17/2017 | WOOD GUNDY.. .| 03/16/2017 ..1,000,000 . 1,002,330 999,833 33 33
25675T AG 2 |DOLLARAMAINC......ccomivirreririirrneriens .. | 05/04/2017 | WEEDEN & CO 08/15/2017 | T D SECURITIES.......ccovvviivereeiirinirinens | ceveveriens 775,000 | ............775,000 | ............ 761,438 | ............775,000 0
448055 AN 3 |HUSKY ENERGY INC .. | 03/07/2017 | W D LATIMER.... 08/25/2017 | BMO CAPITAL. ....cooervrinerienineerseniseins | cerreeens 3,000,000 2,975,760 | ......... 2,993,520 0
45834Z AN 9 |INTER PIPELINE LTD .. | 04/12/2017 | RBC DEXIA. 08/29/2017 . 222,000 | ............223,148 | ............ 219,225 223,089 (59) (59)
45834Z AQ 2 |INTER PIPELINE LTD .. | 04/12/2017 | WEEDEN & CO .| 08/29/2017 [ VARIOUS.........ooevirirririrerierieseseniens | ceeeeens 1,000,000 1,001,343 | ........ 1,000,000 0
633067 4V 2 | NATIONAL BNAK OF CANADA.. .. | 03/28/2017 |NBCS SECURITY.. .| 10/02/2017 ..2,250,000 . 2,198,700 2,250,000 0
663307 AL 0 |NORTH WEST REDWATER .. | 05/16/2017 | RBC DEXIA .| 08/03/2017 B - 1,213,000 | .........1,209,834 | ......... 1,181,159 | ........ 1,209,903 69 69
663307 AM 8 |NORTH WEST REDWATER... .. | 05/16/2017 | RBC DEXIA 08/03/2017 | T D SECURITIES.......ooooreeirerisnrreniens | cerreeens 1,722,000 1,715,233 27 27
70632Z AH 4 |PEMBINA PIPELINE .. | 0171712017 | RBC DEXIA......cooovviririricrinniienirenens 08/30/2017 | VARIOUS.........ovvirierierirerireineiieninens | cvveeeniens 900,000 | ............900,000 | ............ 905,548 0
766910 BB 8 |RIOCAN REIT .. | 01/26/2017 | VARIOUS. 08/15/2017 | BMO CAPITAL. .....coomrervmerirerereenenineens | ceereeens 1,710,000 | .........1,711,844 | ......... 1,700,766 . (193) (193)
766910 BC 6 |RIOCAN REIT. .. | 04/05/2017 | T D SECURITIES... 08/15/2017 .770,000 770,000 0
80310Z AD 1 |SAPUTOINC . | 06/07/2017 | RBC DEXIA. 08/15/2017 ...804,496 824,000 0 | Lo | 2..(19,504) | .....(19,504) | ....... 2,933
3899999. Total - Bonds - Industrial and Miscellangous.............coeweseesienns 23,395,000 23,211,699 23,356,574 0 465 0 465 0 ...219,660 | ...... 8,746
8399998. Total - Bonds 83,347,000 83,019,928 | ....... 83,487,037 | ..covvivirn, 0] i 16,626 | ..ooovvnnnee. 0 [ 16,626 | ..o 0 ....709,694 | ...248,460
C Stocks - Industrial and Miscell
00971T 10 1 |AKAMAI TECHNOLOGIES........ccovvrvvrans | e 03/07/2017 | VARIOUS. 0712712017 | BONY ... | eoeees 75,000.000 3,673,718 | ........ 4,811,625 0 [ e | eervnrnnees | (1,137,907) | (1,137,907) | ovvoovvvvirnne | e
167250 10 9 |CHICAGO BRIDGE & IRON CO.............. |.. 08/22/2017 | ALEX BROWN.....ocoorverermrririerienienes 09/19/2017 | COWEN........vvvmvrmremerierinerienieeesssesenns | e 121,700.000 | ........1,225,940 | ......... 1,979,356 | ......... 1,225,940 0 [ coveveeneeene | veervvnrrsenne |0 753,416 {753,416 | ovvoniies | e
31428X 10 6 |FEDEX CORP . | 05/17/2017 12/04/2017 | VARIOUS........ccovrvicnrineiiniiesersenisnins | rvenne 45,000.000 10,334,388 | ......... 8,613,181 0
38141G 10 4 | GOLDMAN SACHS GROUP INC.... 04/18/2017 10/04/2017 | COWEN........oivumririnriieeierisrineiieniins | e 8,000.000 | .........1,710,316 | ......... 1,938,236 | ......... 1,710,316 0
437076 10 2 |HOME DEPOT INC 08/23/2017 12/04/2017 | COWEN........ocvrmrirerieieeninenieniseinsenins | vvenne 20,000.000 3,500,976 2,963,392 0
438516 10 6 |HONEYWELL INTL INC.. 03/30/2017 12/13/2017 | COWEN........vvvriricierirerienisnineiins | eviene 20,000.000 | .........2,506,600 | ........ 2,942,429 2,506,600 0
46625H 10 0 |JP MORGAN CHASE & CO......cccovvvrrenes | . 05/17/2017 10/05/2017 | VARIOUS.........coorrerrerrrirerierrnsrienienens | vvenne 60,000.000 | ........5,064,222 | ......... 5675815 | ........ 5,064,222 0
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74005P 10 4 |PRAXAIRINC 03/09/2017 | BONY... ...| 05/24/2017 .2,339,068 .2,339,068 0 [ oo [ e 20312394 | 312,3% |..... 10,023
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS... 05/16/2017 | BONY.. .| 08/02/2017 | SANFORD BERNST .2,160,964 .2,160,964 0 [ vovvevreens | erveenisei | ....605,188 ... 605,188 | ....... 4,000
94106B 10 1 |WASTE CONNECTIONS INC 01/04/2017 | RBC DEXIA 02/23/2017 | MILLER TABAK........cccovvvmerrerirneirnerennis | verrrerrnn490.000 | covvrvennces 52,620 52,620 0 3,218
008916 10 8 |AGRIUMINC 02/14/2017 | VARIOUS.... .| 03/21/2017 [ WEEDEN & CO......ccoocevvvvvvvvvcnrivcicsniirens | 0000 1,393.000 | ........... 193,553 | ... 178,321 | .......... 193,553 0
29250N 10 5 |ENBRIDGEINC... . |.. | 02/14/2017 | VARIOUS.... .| 03/21/2017 | WEEDEN & CO... o] e 229,687 0
33767E 10 3 |FIRSTSERVICE CORP........ccocevmirirrrrrns 02/10/2017 | RBC DEXIA........ovvvrrirrinne 02/23/2017 | RBC DEXIA......cooiineieirerieeieeiienieens 0
56501R 10 6 | MANULIFE FINANCIAL CORP... 02/16/2017 | RBC DEXIA .| 03/27/2017 | WEEDEN & CO 24,845 27,020 0
73927C 10 0 |POWER FINANCIAL CORP 02/16/2017 | FRIEDMAN BILL. 03/15/2017 | VARIOUS . 27,562 27,344 0
780087 10 2 |ROYAL BK CDA MONTREAL QUE 01/30/2017 | S SLI CORP 02/23/2017 | FIDELITY CAP.......cooviimririiirinisrinniins 28,240 26,895 0
828336 10 7 |SILVER WHEATON CORP. 02/08/2017 | VARIOUS.... ..| 03/17/2017 | WEEDEN & CO 251,112 0
893530 10 7 | TRANSCANADA CORP .| .. | 01/25/2017 | VARIOUS.... .| 03/06/2017 | RBC DEXIA. v 113,838 0 .
9099999. Total - Common Stocks - Industrial aNd MISCEIANEOUS. ........cvis ittt st 32,351,568 | ....... 36,369,508 0 0 0 0 .4,017,939 |...162,882 | ............. 0
9799998. Total - Common Stocks 32,351,568 | ....... 36,369,508 0 0 0 0 .4,017,939 |...162,882 .
9899999. Total - Preferred and Common Stocks..........ccciiiniiiciiiiiniees 32,351,568 | ....... 36,369,508 .0 0 0 0 0 .4,017,939 |...162,882 | ... .0
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..............iviriiiiis  rrieeiieetseeescesseesse st st s ettt 115,821,980 | ..... 119,389,436 | .....115,838,605 | .......ccccee.0 | v 16,626 | ............... (V)] [ 16,626 | ............. (V)] [ 0 ..3,550,829 |....872,576 |...248,460
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. A-Sn. 2
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

Cash Equival Schedule E Part 2 Type)
000000 00 O |DBS BANK LIMITED, SINGAPORE..........c.cooviiirirrirernsiessnesssssesssissssssssssssssessesssssesssssssssssssessssns (GRS ISTORTIRIRRRRIN IR 1,000,000 | ..coovevirien 1,000,000 {01/11/2018.......
000000 00 0 |UNITED OVERSEAS BANK LTD, NY.....ciiiiiiiiiiiiniiisiiesisnissisiissiesissssss s ....1,000,000 |01/11/2018.......
06119R BC 8 |BANK OF CHINA, HONG KONG BRANCH 996,728 |02/12/2018.......
136088 CK 8 | CANADIAN IMPERIAL BK OF COMM CP. 995,561 |03/19/2018.......
000000 00 0 | GOLDMAN SACHS & CO....coooruuiiuieiiieiieieiieiisisesi et 6,000,000 |12/22/2017.
89233H CC 6 | TOYOTAMOTOR CREDIT CORP....c.ocvuriiirriiicristieciseie s essees 995,771 |03/12/2018.......
00850R 7B 1 |AGRIC BK OF CHINALTD = NY BRANCH.......c.coovtiirirriiiieiiesisesienissesssisesiesssessesesseons 02/15/2018.......
16891U  2U 4 | CHINA CONSTRUCTION BANK CORP NY.....coriiiirirmiiriiiiitisisiesississeesisisss s sssensessenes 02/20/2018.......
000000 00 0 | BARCLAYS BANK PLC......cviuuiimiirmiimiieiiieiiisise s stessiss sttt 12/22/2017.......
000000 00 O |BANK OF TOKYO UFJ LTD LONDON.......ccoovumiirriiireriiieissierississeesieisessse s ssssiensssees 121222017
000000 00 O | SKANDANAVISKA ENSKILDA BANKEN........ccoiviuiiimiiirirerieisis e ssiesisesissssssiess e ssssssesssseens 12/22/2017.......
000000 00 O |DEN NORSKE BANK OSLO.......ccciriiiierririrmiieeieiiiesesisissesesie st sssseenes 12/22/2017.......
000000 00 O |RABOBANKNETHERLANDS s 12/22/2017.......
000000 00 O |CREDIT INDUSTRIAL ET COMMERCIAL.......ccovvuiiiireriniitirerieiesiseeesissiesiesiesseneenes 12/22/2017.......
000000 00 O |DEUTSCHE BANK SECURITIES INC......coiueriiiriiiiisisiierisiseesssessssssssesssssenssssssssssesssssessesssnes 121222017
000000 00 0 |PERSHINGLLC... e 12/22/2017.......
45581C  BL 8 |IND AND COM BK OF CHINA LTD, NY BR.......cccriirriuririireriiininsisissssesessssesessessssssssessssssessessenes 02/20/2018.......
000000 00 0 |ABBEY NATL TSY SERV STAMFORD 12/22/2017.......
000000 00 0 | SKANDANAVISKA ENSKILDA BANKEN, G.C.....cooeviriiriimiiiciiiiienisesisseissisesse s ssesssessessssesns 12/22/2017.......
000000 00 0 |AUSTRALIA NEW ZEALAND LONDON. 12/22/2017
000000 00 0 |BANK OF MONTREAL, LONDON 12/27/2017.......
000000 00 0 |BRED BANQUE POPULAIRE..........cocosiiiimiierinicteiissisesieieseis e 12/22/2017.......
000000 00 O |CREDIT AGRICOLE SALONDON.......oiuiiiiiuririererssssesesseissssessesssesesssssssssss s esssssssessesssssssssesssssesssssnssans 12/22/2017.......
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT........cccositiimiriniiieerieissieiesisseess s ssessenessins 12/22/2017.......
000000 00 0 |ROYAL BANK OF CANADA LONDON.......cccstumerierrmrirerisisisseserssssessesssessnsenes 12/22/2017.......
000000 00 0 |SOCIETE GENERALE PARIS.......cccocootmrireriririreiniins 12/22/2017.......
000000 00 O |STANDARD CHARTERED LONDON........coiiiriiriiririirerisiseesesssesssssesssssssssessssssesssssss s essssssssesssesssssessesssssenses 12/22/2017......
000000 00 0 |NATIONAL AUSTRALIA BANK LONDON........ccovvirireriiiireriiiereinsiseriesiessssesesesssesssesesesesseensessaes 12/22/2017.......
000000 00 0 |BNP Paribas Paris....... 02/26/2018.......
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC........... . ....1,000,000 |01/25/2018.......
60700A  JT 2 |MIZUHO BANK LIMITED NEW YORK........ceimiiriiiriernriniirerisissinsisssssiessssisssessssssssessessssssessssssssssssessssssessesssess | Gurnevvennnens [ vvevvssssesrenssnsnnns | sevvensseerennens 1,900,000 | i 1,500,000 |04/18/2018.......
65602U  TX 6 | NORINCHUKIN BANK NY. ..ottt nsssees ....1,000,066 |01/11/2018.......
000000 00 0 |UNITED OF OMAHA LIFE INSURANCE . ....1,500,000 |01/22/2018.......
2332K4  FK 5 |DEN NORSKE ASA OO OO PO PO PP POP PP PP PRTPON [CNTYRITR TR RSRRRIOR [FRSTORTRRO 1,000,202 ....1,000,202 |01/19/2018.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........ccooeu... 42,880,694 | ... ..42,880,694 XXX

9999999.  Totals..... .ocoorviriviiiiirines 42,880,694 | ................. 42,880,694 XXX

General Interrogatories:

1. The activity for the year: Fair Value $.....16,512,244  Book/Adjusted Carrying Value $.....16,412,244

2. Average balance for the year: ~ Fair Value $.....76,907,593  Book/Adjusted Carrying Value $.....76,907,593

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

E25



Annual Statement for the year 2017 of the AF F".IATE D F M I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories

BANK OF AMERICA (OPERATING) HARTFORD, CT. 10,581,664 | XXX
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT (23,538,865) | XXX
BANK OF AMERICA (CDR AP) HARTFORD, CT. (280,046) | XXX
JP MORGAN CHASE NEW YORK, NY 231,247 ceeenn(1,998,918) | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 104,640 21,510 336,361 | XXX
ROYAL BANK (USD) TORONTO, ON, CAN 40,543 16,674,748 | XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN 23,538,121 | XXX
RBC INVESTOR SERVICES, TORONTO, ON, CAN . 3,876,051 | XXX
0199999. Total - Open Depositorie: XXX | XXX 376,430 21,510 29,189,116 | XXX
0399999. Total Cash on Deposit XXX | XXX 376,430 21,510 29,189,116 | XXX
0599999. Total Cash XXX | XXX 376,430 21,510 29,189,116 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 22,436,237 | 4. April 50,831,864 | 7. July. 92,314,052 | 10. October. 104,731,499
2. February. 19,001,539 |5. May. 32,619,937 |8. August 90,750,127 | 11. November. 90,941,586
3. March 61,276,652 | 6. June 42,654,799 | 9. September. 106,871,828 | 12. December. 29,189,116
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L 11/30/2017....... 1.440 56,574,334 b 1. A 445,648
31607A 20 8 | FIDELITY PRIME MON MAR-INS 11/30/2017....... 1.470 1,607 | o 305,929
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L.. 11/30/2017....... 1.420 TAT8 | o 406,680
4812C0 66 2 |JPMORGAN US GOVT MMKT-AGEN 12/29/2017....... 1.096
8699999. Total - All Other Money Market MULUAI FUNGS............c..iiiiiiiiic bbb E b i bbb bbb bbb sebbnisnsbansiias 5,272 | oo, 1,158,257
8899999. Total - Cash Equivalents s LI 7 L 1,158,257




Annual Statement for the year 2017 of the

AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida
11.  Georgia. . | Property and Casualty 25,076 24,895
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland .
22.  Massachusetts . | Property and Casualty 50,153 49,789
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir
31, New Jersey.. .
32, New Mexico. . | Property and Casualty 922,813 916,127
33 New York
34, North Carolina.. Property and Casualty. 300,917 298,737
35.  North Dakota....
36.
37.
38.  Oregon . | Property and Casualty, Workers Compensation 667,033 662,200
39.  Pennsylvani .
40.  Rhode Island.........cccccoveveerereenenns Property and Casualty. 3,189,724 3,166,612
41, South Carolina
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WISCONSIN.....oooureeumrerecrerereinnes
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,189,724 3,166,612 1,965,992 1,951,748
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0

E28




2017 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2—Products Liability—Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 2S—Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years Sl02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 E07 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—-Occurrence 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part C-Section 1 S112 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB—Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification SI14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL-Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL-Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F—Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 7
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 7
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty Il
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty Il
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims—Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Slo1
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims—Made 58

INDEX




	JURAT PAGE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

